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Chi istopher Bowen 

Maoaging Director and Chief Rjegulatorv- Counsel 
Legal Department 

October 20, 2014 

VIA ELECTRONIC PORTAL 

Christopher J. Kirkpatrick 

Office of the Secretariat 

Commodfty Futures Trading Commission 

Three Lafayette Centre 

1155 21st Street N.W. 

Washington, DC 20581 

Re: CFTC Regulation 40,6(a) Certification. Notification Regarding the Delisting of the 
Monthly and Seasonal Strip Snowfall, Rainfall and Frost Contracts and Hurricane 
Seasonal Maximum, Cat-ln-A-Box and Second Event Futures & Options Contracts. 
CME Submission No. 14-384 

Dear Mr. Kirkpatrick: 

Chicago Mercantile Exchange Inc. ("CME" or "Exchange'') is notifying the Commodity Futures Trading 
Commission ("CFTC" or "Commission") that it is self-certifying the delisting of twelve (12) monthly and 
seasonal strip snowfall, rainfall, frost product chapters and twelve (12) hurricane futures & options product 
chapters effective immediately, as set out below: 

CME Rulebook Chapter 402 CME Seasonal Strip Snowfall Index Futures Contract 

New York Central Park (WBAN 94728) 

Boston Logan International Airport (WBAN 14739) 

New York LaGuardia Airport {WBAN 14732) 

Chicago O^Hare International Airport (WBAN 94846) 

Minneapolis/St. Paul Airport (WBAN 14922) 

Detroit Metro Airport {WBAN 94847) 

Newark International Airport (WBAN 14734) 

Baltimore-Washington International Airport (WBAN 93721) 

Columbus Port-Columbus International Airport (WBAN 14S21) 

Colorado Springs Municipal Airport (WBAN 93037) 



CME Rulebook Chapter 402A Options on CME Seasonal Strip Snowfall Index Future Contract 

New York Central Park (WBAN 94728) 

Boston Logan International Airport (WBAN 14739) 

New York LaGuardia Airport (WBAN 14732) 

Chicago O'Hare International Airport (WBAN 94846) 

Minneapolis/St. Paul Airport (WBAN 14922) 

Detroit Metro Airport {WBAN 94847) 

Newark International Airport (WBAN 14734) 

Baltimore-Washington International Airport (WBAN 93721) 

Columbus Port-Columbus International Airport (WBAN 14821) 

Colorado Springs Municipal Airport (WBAN 93037) 



CME Rulebook Chapter 416 CME Frost Index Futures Contract 
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Amsterdam-Schiphol, Netherlands (WMO 06240) 



CME Rulebook Chapter 41 6A Options on CME Frost Index Futures Contract 
Amsterdam-Schiphol, Netherlands (WMO 06240) 



CME Rulebook Chapter 417 CME Seasonal Frost Index Futures Contract 
Amsterdam-Schiphol, Netherlands {WMO 06240) 



CME Rulebook Chapter 41 7A Options on CME Seasonal Frost Index Futures Contract 
Amsterdam-Schiphol, Netherlands (WMO 06240) 



CME Rulebook Chapter 418 CME Snowfall Index Futures Contract 

New York Central Park {WBAN 94728) 

Boston Logan International Airport (WBAN 14739) 

New York LaGuardia Airport (WBAN 14732) 

Chicago O'Hare International Airport (WBAN 94846) 

Minneapolis/St. Paul Airport {WBAN 14922) 

Detroit Metro Airport {WBAN 94847) 

Newark International Airport (WBAN 14734) 

Baltimore-Washington International Airport {WBAN 93721 ) 

Columbus Port-Columbus International Airport (WBAN 14321) 

Colorado Springs Municipal Airport (WBAN 93037) 



CME Rulebook Chapter 41 8A Options on CME Snowfall Index Futures Contract 

New York Central Park (WBAN 94723) 

Boston Logan International Airport {WBAN 14739) 

New York LaGuardia Airport (WBAN 14732) 

Chicago 0"Hare International Airport (WBAN 94848) 

Minneapolis/St. Paul Airport (WBAN 14922) 

Detroit Metro Airport (WBAN 94847) 

Newark International Airport (WBAN 14734) 

Baltimore-Washington International Airport (WBAN 93721) 

Columbus Port-Columbus International Airport (WBAN 14821) 

Colorado Springs Municipal Airport (WBAN 93037) 



CME Rulebook Chapter 423 CME Hurricane Index Second Event Seasonal Maximum Futures Contract 

Gulf Coast (Brownsville, TX to AL/FL Border) 

Florida (AL/FL Border to Fernandina Beach, PL) 

Southern Atlantic Coast (Fernandina Beach, FL to NCA/A Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern US (Brownsville, TX to Eastport, ME) 

Gulf + Florida (Brownsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FL to Jupiter Inlet. FL) 

Florida + Southern Atlantic + Northern Atlantic (AL/FL Border to Eastport, ME) 



CME Rulebook Chapter 423A Options on CME Hurricane Index Second Event Seasonal Maximunn 
Futures Contract 

Gulf Coast (Brownsville, TX to AL/FL Border) 
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Florida (AUFL Border to Ferriandina Beach, FL) 

Southern Atlantic Coast (Fernandina Beach, FL to NCA/A Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern US (Brownsville, TX to Eastport, ME) 

Gulf + Florida (Brownsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FLto Jupiter Inlet, FL) 

Florida + Southern Atlantic + Northern Atlantic (AJJFL Border to Eastport, ME) 



CME Rulebook Chapter 427 CME Hurricane Index Seasonal Futures Contract 

Gulf Coast (Brownsville, TX to AL/FL Border) 

Florida (AL/FL Border to Fernandina Beach, FL) 

Southern Atlantic Coast (Fernandina Beach. FL to NCA/A Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern US (Brownsville, TX to Eastport, ME) 

Gulf + Florida (Brownsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FLto Jupiter Inlet, FL) 

Florida + Southern Atlantic + Northern Atlantic (AUFL Border to Eastport, ME) 

CME Rulebook Chapter 427A Options on CME Hurricane Index Seasonal Futures Contract 

Gulf Coast (Brownsville, TX to AL7FL Border) 

Florida (AL/FL Border to Fernandina Beach, FL) 

Southern Atlantic Coast (Fernandina Beach, FL to NCA/A Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern US (Brownsville, TX to Eastport. ME) 

Gulf + Florida (Brownsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FLto Jupiter Inlet, FL) 

Florida + Southern Atlantic + Northern Atlantic (AL/FL Border to Eastport, ME) 

CME Rulebook Chapter 428 CME Hurricane Index Seasonal Maximum Futures Contract 

Gulf Coast (Brownsville. TX to AL/FL Border) 

Florida (AL/FL Border to Fernandina Beach, FL) 

Southern Atlantic Coast (Fernandina Beach, FL to NC/VA Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern US (Brownsville, TXto Eastport, ME) 

Gulf + Florida (Brownsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FLto Jupiter Inlet, FL) 

Florida + Southern Atlantic + Northern Atlantic (AL/FL Border to Eastport, ME) 

CME Rulebook Chapter 428A Options on CME Hurricane Index Seasonal Maximum Futures Contract 

Gulf Coast (Brownsville, TX to AL/FL Border) 

Florida (AL/FL Border to Fernandina Beach, FL) 

Southern Atlantic Coast (Fernandina Beach, FL to NC/VA Border) 

Northern Atlantic Coast (NCA/A Border to Eastport, ME) 

Eastern LIS (Brownsville, TX to Eastport, ME) 

Gulf + Florida (Brov/nsville, TX to Fernandina Beach, FL) 

Florida Gold Coast (Card Sound Bridge, FLto Jupiter Inlet, FL) 

Florida + Southern Atlantic + Northern Atlantic (AL/FL Border to Eastport, ME) 

CME Rulebook Chapter 430 CME Hurricane Index Second Event Seasonal Maximum Cat-ln-A-Box 
Futures Contract 
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Galveston-Mobile (area bounded by 95'^30'0''W on the west, 87^30'0"W on the east, 27"30'0"N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 430A Options on CME Hurricane Index Second Event Seasonal Maximum Cat- 
In-A-Box Futures Contract 

Galveston-Mobile (area bounded by 95^30'0"W on the west, 87*'30'0'W on the east, 27"30'0"N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 431 CME Hurricane Index Seasonal Cat-ln-A-Box Futures Contract 

Galveston-Mobile (area bounded by 95^30'0"W on the west. 87"30'0"W on the east, 27"30^0'N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 431A Options on CME Hurricane Index Seasonal Cat-ln-A-Box Futures Contract 

Galveston-Mobile (area bounded by 95'^30'0''W on the west, 87^30'0"W on the east, 27**30'0"N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 432 CME Hurricane Index Seasonal Maximum Cat-ln-A-Box Futures Contract 

Galveston-Mobile (area bounded by 95°30'0"W on the west, 87^30'0"W on the east, 27"30'0"N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 432A Options on CME Hurricane Index Seasonal Maxinnum Cat-ln-A-Box 
Futures Contract 

Galveston-Mobile (area bounded by 95^30'0"W on the west. 87^30'0"W on the east, 27'*30'0"N on the south, and the 
corresponding segment of the US coastline on the north) 



CME Rulebook Chapter 441 CME Rainfall Index Futures Contract 

Chicago O'Hare International Airport (WBAN 94846) 
Dallas-Fort Worth International Airport (WBAN 03927) 
Des Moines Internationa! Airport (WBAN 14933) 
Detroit Metro Airport {WBAN 94847) 
Jacksonville International Airport (WBAN 13889) 
Los Angeles Downtown USC Campus {WBAN 93134) 
New York LaGuardia Airport {WBAN 14732) 
Portland International Airport (WBAN 24229) 
Raleigh/Durham International Airport (WBAN 13722) 
Kansas City International Airport {WBAN 03947) 



CME Rulebook Chapter 441A Options on CME Rainfall Index Futures Contract 

Chicago O'Hare Pnternational Airport (WBAN 94846) 
Dallas-Fort Worth International Airport {WBAN 03927) 
Des Moines International Airport (WBAN 14933) 
Detroit Metro Airport {WBAN 94847) 
Jacksonville International Airport (WBAN 13889) 
Los Angeles Downtown USC Campus {WBAN 93134) 
New York LaGuardia Airport (WBAN 14732) 
Portland International Airport (WBAN 24229) 
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Raleigh/Durham International Airport {WBAN 13722) 
Kansas City International Airport (WBAN 03947) 

CME Rulebook Chapter 442 CME Seasonal Strip Rainfall Index Futures Contract 

Chicago O'Hare International Airport (WBAN 94846) 
Dallas-Fort Worth International Airport (WBAN 03927) 
Des Moines International Airport (WBAN 14933) 
Detroit Metro Airport (WBAN 94847) 
Jacksonville International Airport (WBAN 13889) 
Los Angeles Downtown USC Campus (WBAN 93134) 
New York LaGuardia Airport (WBAN 14732) 
Portland Internationai Airport (WBAN 24229) 
Raleigh/Durham Internationai Airport (WBAN 13722) 
Kansas City Internationai Airport (WBAN 03947) 



CME Rulebook Chapter 442A Options on CME Seasonal Strip Rainfall Index Futures Contract 

Chicago O'Hare International Airport (WBAN 94846) 
Dallas-Fort Worth International Airport (WBAN 03927) 
Des Moines International Airport (WBAN 14933) 
Detroit Metro Airport (WBAN 94847) 
Jacksonville International Airport (WBAN 13889) 
Los Angeles Downtown USC Campus (WBAN 93134) 
New York LaGuardia Airport (WBAN 14732) 
Portland International Airport (WBAN 24229) 
Raleigh/Durham International Airport (WBAN 13722) 
Kansas City International Airport (WBAN 03947) 

These contracts will be permanently delisted from the CME trading floor and Globex, the venues on which 
there were listed. There is no open interest in these contracts. 

The respective product rule chapters and terms and conditions contained in the Position Limit, Position 
Accountability and Reportable Level Table located in the Interpretations and Special Notices Section of 
Chapter 5 (Trading Qualifications and Practices) of the CME Rulebook will be removed from the 
Exchange Rulebook. These amendments are deschbed in Appendix A and B. 

CME business staff responsible for the delisting of the contracts and the CME Legal Department 
collectively reviewed the designated contract market core principles ("Core Principles") as set forth in the 
Commodity Exchange Act ("CEA" or "Act"), During the review, CME staff identified that the delisting of the 
contracts may have some bearing on the following Core Principles: 

Emergency Authority: There is no open interest in these contracts, and therefore there will be no 
market disruption related to their delisting. 

Availability of General Information : Notice will be made of the contracts' delisting, and upon 
delisting, the terms and conditions of these contracts will no longer be available to the 
marketplace. 

Pursuant to Section 5c(c) of the Act and CFTC Regulation 40.6(a), the Exchange hereby certifies that the 
delisting of these contracts complies with the Act, including regulations under the Act. There were no 
substantive opposing views to this proposal. 

The Exchange certifies that this submission has been concurrently posted on the Exchange's website 
at http://www.cmeqroup.com/market-requlation/rule-filinqs.html . 
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Should you have any questions concerning the above, please contact the undersigned at (212) 299-2200 
or via e-mail at Christopher,Bowen@cmegroup,com . 



Sincerely, 

Isl Christopher Bowen 

Managing Director and Chief Regulatory Counsel 

Attachments: 

Appendix A - Amendments to CIVTE Position Limit Table {attached under separate cover) 
Appendix B - CME Rulebook Revision 
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Appendix A 

Amendments to CME Chapter 5 Position Limit Table 
(attached under separate cover) 
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Appendix B 



(strikethrough indicates deletion) 

C hapter 4 02 
CME S #a s orMi l S trip Snowfa ll I nd e x Future s 

4 0 2 00, S C O P E OF C H APTER 

Th is ch a pter is li m i ted i n applrcation to CME Se a sona l Strip Snowfa ll I ndex futures. I n a ddition to th is chapt e r, 
CME S e a s ona l Strip Snowf all I nd e x futur es s ha ll be s u bje ct to th e ge n e r al m le s a n d re gula t i on s of th e 
Exch a ng e I n s of a r a s app li cab le . 

For purpos es of th is ch a pter, un l e s s othenAi s e e pec i fled, t i m es refenad here i n s ha ll ref e r to and i nd i c a t e 
Ch i cago l i m e . 

40201 . CO NTRA C T SP BCIFIC AT1QM S 

D ail y s nowb all is d e fined a s th e tot al s nowf all r e cord e d a t a partiou la r l oc a t i on betwe e n m i dn i ght a nd 11:6 9 

E a ch p a rt i cu la r CME S ea sona l Strip Snowf all I nd e x i s d e fin e d a s th e a ccumu l at i on of li k e snowf al l va l ues 
ov e r a m i n i mum of two, a nd a nfiax i mutn of s i x, con se cut i ve c ale nd a r months. Th e fir s t ca l endar month i n th e 
a trip m a y b e Nov e mb e r or la t e r, a nd the ia& t c ale nda r month in the strip m^y be April of e arlier.-Th e 
acc u mu la tion per i od fbr eadi^trip-contr a d b e g i ns w i th the first c ale ndar d a y of the contr a ct month of the s trip 
and ends with the lafft ca le ndar day of th e las t month of th e d e fin e d s trip. 
Th e t a b le b ef ow li st s th e citi e s a nd th ei r corre s pond i ng we a th e r station s : 
L is ting C i t ies a nd Corresponding W ea th e r Stat i ons 
N e w York C e ntr al P a rk (WBAN 9472S) 
Boston Log a n I nt e rn a t i on ai A i rport (WBAN 1 4 739) 
N e w York L a Guardia^rport (WBAN 1 4 732) 
Chicago Q'Hare I ntemationalAlrport (WBAN 94846j 
M I nn oa poffo/SI. Pau l Afrporl (WBAN 1 4 922) 
Detroit Metro Airport (WBAN 94847) 
N e w a rk int e rn a t i on al A i rport (WBAN 1 4 73 4 } 
B al t i mor e- W a sh i ngton I nt e rn a t i on al A i rport (WBAN 93721) 
Co l umbu s Port - Go i umbu s I nt e rnation a l Airport (WBAN 14821) 
Colo r ad o Sp rin gs M u ni ci p al Airp o rt (WBAN 63037) 
40202 . TRA PI NC S P ECI F IC ATI O NS 
40202.A. TY a d i ng S chedu le 

Futures contracts shall be s ch e du le d for trad i ng a nd d eli very during such hour s i n such month s as m a y b e 

d e t e rm i n e d by th e Exch a ng e . 
4 0202.B. Tt a d i ng Un i t 

Th e s i z e of tii e unit of tr a d i ng s h ai l b e $5QQ tim es th e r es p e ctiv e CME Sea s on a l Strip Snowfa ii I nd e x. 
4 I )202 . C . Pric e I ncrem e nte 

The m i n i mum pric e fluctu a tion on th e re s p e ct i v e CME S e a s on al Strip Snowfal l I nd e x futures s h all b e 0.1 

(on e- t e nth) i ndex point and h a ve a value of $50. E a ch i nd e x point i s e qu al to 1 i nch of s nowf a l l . 

4 0202. D . Pos i t i on Li m i ts , Ex e mption s, Posit i on Account a b ili ty a nd R e portab le Ue v els 

Th e a ppl i c a b le pos i t i on li m i ts a nd/or a ccount a b ili ty l ev els , i n a dd i tion to tir^ e r e portabl e le v el s, a r e s e t forth I n 

th e Po si tion L i m i t, Pos i t i on Accountab ili ty a nd R e portab le Lev el T a b le i n th e I nt e rpretat i on s & Sp e c i a l Not i ce s 

Section of Chapt e r 5. 

A Person s ee k i ng an ex e mpt i on from po si tion li mit s for bona fide commerc ial purposes sha ll app l y to the 

Mari<e1 Re gu la t i on D e p a rtm e nt on form s prov i ded by th e Exch a ng e , a nd th e M a rket Regulat i on Dep a rtm e nt 
may grant qualified exemptions in I ts so le d lsgFetionT©"GGpyrigiit Chicago Mercantile Exchange, Inc. All rights 
res e rv e d. P a g e 2 of 2 

R e f e r to Rul e 559 for r e qu i rem e nts concern i ng th e a ggr e g a t i on of posit i ons and all owab le e xempt i ons from 

the s pec i fi e d po si tion li mits. 

4 0202i B i [R eee rv e d] 

40202,Ft [Re s erv e d] 

4 0 2 0 ZG. Term i nat i on of Tr a d i ng 

Future s tr a d ir^-shaii- t e rmin a t e a t 9:00 a .m. on th e s e cond Exchange Bu si n es s Day after th e l a s t c a lendar 
d a y of th e l a st month of th e d e fin e d s trip. 
4 0202. H . [R e s e rv e d] 
40202 .1 [R ese rv e d] 
102Q3 , S B TU iB M B NT PR P C BPU RB S 
40203A , F i nal Se ttl e m e frt Pric e 

Al l futur es c ontracts re ma i n i ng op en at the termination of trading shall be settled usir^ the respective CME 
S e a s on al Strip Snowfa li I nd e x r e ported by MDA I nform a tion Syst e ms, I nc. for th a t c i ty for that contr a ct p e riod > 
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u s ing th e m e thcMJc il ogy i n eff e ct on that dat e , on th e se cond Exch a nge Busin e ss Day a ft e r th e la st c a l e ndar 
d a y of th e las t month of th e d e fin e d s tr i p. For e x a mp le , on Apr il 4 . 2006, the Novemb e r 2005 — March 2006 
futijres contract on the Bost on CME S e a s on al Strip Snowfa ll I nd e x wou l d h a ve b ee n s e tt le d a ft 38.30. 
402Q3.B. F i n al S e tt le ment 

C lea r i ng m e mb e rs ho l d i ng op e n pos i t i ons I n a CME S eas on al Strip Snowf all I nd e x futures contr a ct a t th e 
t e rmination of tr a d i ng in th a t contract e ha ll m a k e p a ym e nt to or rece i ve paym e nt from th e C le ar i ng Hou se in 
accordanc e with nomn al v a riation perfonn a nc e bond proc e dure s b a sed on a satt la m a nt p ric e eq ua l to th g fina l 
s e tt le m e nt pric e . 
402Q4, [Rfi S fiRVB P ] 
4 Q205, - Q6, P BSB RV B D] 

I NTCRPR E TAT I ONS AMD SP ECI A L N Q TI CEfi 
R E LATIH C T O CH APTER 4Q2 

UMrTATION OF LI A Bi LITy AN D DISCL AIM E R 

MDA I nfonnat i on Syst e m s , fnc. ("''MDA", fonn e riy "E a rth Sat") grants th e Exchang e th e right s to u se v a rious data 
( "D a ta") i n conn e ct i on w i th the tr a ding of futur es contr a cts, Qptlon fe on futur e s contract a nd bin a ry opt i ons on futures 
contr a ct s based on s uch Dat a . MDA m a k e s no w a rr a nty > e xpre ss or i nnp iie d, as to th e r es u l t s to b e obt ai n e d by a ny 
p e r s on or a ny e nt i ty from th e use of the D ata in c^f m e ct l on with th e tr a ding of futur es contr a cts, opt i ons on futur es , 
b i nary' s on future s contr a cts or any oth e r u se . MDA make s no e xpr ess or i mp lie d warrant i es, a nd e xpr es s l y d is c lai ms 
a il warrant ies or m e rch a ntab ili ty or fltn e ee for a p a rt l cu ia r purpos e or u se with reepect to th e D a te, Without li miting 
any of the f orego i ng, i n no e v e nt s hal l MDA have a ny li ab ili ty for a ny sp e c i a l , punitiv e , i nd i rect, or con se quent ial 
damag e s ( i nc l ud i ng lost profits), ev e n if notifi ed o f the po ssi b il ity of su ch da m age s. 



Ch a fyter 402A 

O ption e on C M E Se ae ona l S trip S nowf all I ndex Future s 
402A0O , SCOPrOF^CHAFTER 

This c hapter Is limited in appJjcatk>fvto-sptiGn£ on CME Season al Slr i p Snov/fa ll I nd e x futures. I n add ition to 
th i s chapter. opt i on s-ofi-C M E S easonal Strip Snowfall Index futures shall t>e subject to^^^^e- gen e r a i ru les arK:! 
r e gu la tlons ^ of the Exchang e In s of a r a s a pp li cab le . 

For purpo ses of th is chapt e r, unl es s otherwise s pec i fi e d, time s r e f e rr e d h e r ei n sha ll r e fer to and I nd i c a te 
Ch i cago tim e . 
402A01 . OPTI O N S CHARA C T E R IS TI C S 

4 Q2AQ1.A. Contract Month s a nd Tr a d i ng Hours 

Options contracts sh a ll b e li st e d for s uch contract month s a nd s chedu le d for trad i ng dur i ng s uch hours a s 
may be determ i n e d by the Exchang e . 
102A01 .B. Trading Un i t 

The tr a d i ng unit e h a ii b e a n option to buy. i n th e ca se of th e ca ll , or to seii , i n th e c ase of th e put. on e 
r ee p e ctiv e CME Sea s onal Strip Snowfa ll I nd e x futur es contract as sp e crfi e d i n Chapter ^oa. 
4 02AOt iCi M i nimum F l uctu a t i on s 

Th e pr i c e of a n opt i on s h all be quoted i n terms of th e r es p e ctiv e CME S ea son al Str i p Snowf all i nd e x. E a ch 
index point-pepfesents $500. For example, a quote of 2 index points represents $1,000. Th e m i n i mum 
fluctu a t i on sh all b e 0,1 (on e- tenth) Index po i nt {a l so known as on e tick), e qu al to $50. 
4O2A01.D. {Reserved] 
4 02AOt.E. Ex e rc i s e Pric e s 

Ex e rc i s e pric es s ha ll b e s t a ted i n terms o f th e re sp ect l va CME S e a s on al S trip Snowfa ll I ndex f u t u res 
contract. E li g i b le e x e rc is e price s s h all a l so be at I nt e iv al s of 0.1 (on e- tenth) I nd e x po i nt ( e >g., 1.0, 1.1, 1.2, 

At the commencem e nt of opt i on trad i ng In a contr act mont h, the -e l i gible-fiut- a f^d - ca ll -opt i one- a re at i nterva l s 
of 0.1 (on e- t e nth) i ndex po i nt I n a r a ng e of 0 to 200 i nd e x po i nt s . N e w opt i on s m a y b e lis t e d for tr a d i ng up to 
a nd I nc l ud i ng the t e rm i n a t i on of trad i ng. 

Th e Exch a nge may mod i fy th e provi si ons govern i ng the ee t a b lis hm e nt of e xerc i s e prices a s it d ee m s 
appropriat e . 

^n Limits, Exemptions, Position Accountability and Reportable Levels 
4tlon limit s and/or accQum a b iii ty le v els . I n a dd i t i on to th e reportabl e le v els , a re set forth i n 
the Pos i t i on L i m i t, Pos i t i on Aooountab iil ty a nd R e portab le L e v el T a b le i n th e I nt e rpret a t i on s & Sp e c ial 
Not i ces Section of Chapter 5. 

A P e rson see k i ng a n exempt i on from position li m i ts for bona fid e comm e rc ial purpos es sh all a pp l y to th e 
Mari < ; e t R e gu la t i on D e partm e nt on fonm s provid e d by th e Exchang e , a nd th e Mark e t Regu l at i on D e partm e nt 
m a y gr a nt qu al ifi e d e xempt i ons i n it s s o le disc retion. 

R e f e r to Ru le 559 for requir e m e nts conc e rn i ng th e a ggr e gation of po si t i ons and a ll owab le e x e mpt i ons f^om 
th e sp e c i f ie d pos i t i on l i m i ts. 
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4 02AQ1. G . [Re se rved] 
^02A01. H . [R e serv e d] 
402AQ1 J. Termination of Trading 

Opt i on s tr a d i ng sh all t e rm i nat e on the s am e date and t i m e as th e ynd e rly i ng future s contr a ct. 
102A01^ ^eserved] 
402A02, EXERC I SE AN D A S S IG NMENT 

I n ad dit i on to th e a pp li c a b le p roce du res a n d r e qu i r e m e nts of Cha p tar 7, th e fo llo win g s h all appl y t o th e 
e xerc i se of th e CME S e a s on al Strip Snowf all I nd e x opt lo n s i © Co p yr i ght Ch i ca go Mercant ile ixchan g ej I nci 
A ll r i ghts res e rv e d. P a g e 2 of 2 
402A02.A, Exercise of Option by Buyef 

An opt i on m a y b e e xerci se d by the buy e r on l y on th e term i nat i on of Trad i ng Day. To e x e rci se an option the 
c l earing m e mb e r r e pr ese nt i ng th e buy e r s h all pr es ent a n e x e rc ise not i c e to th e C le aring Hou se by 7:00 p.m i . 
on th e d a y of exerc iee . 

An opt i on that Is I n the money a nd ha s not be e n l i qu i dated prior to th e t e mi l nation of trad i n g sha ll . I n th e 

a b se nce of contr a ry i nstructions d eli v e r e d to th e Cl e ar i ng Hous ^ by 7:QQ p.m. on the day of expirat i on by th e 
c l ear i ng m e mb e r r e pres e nt i ng the opt i on buy e r, b e ex e rci se d a utom a tic ajl y. 
4 02A02, B , Ass i gnm e nt 

Ex e rc i s e not i c es a ccepted by th e C lea r i ng Hou se sh all b e assi gn e d through a proc ess of random s e lection 
to c le aring m e mb e r s with op e n s hort po s itions I n th e sa m e se ri es . A c lea ring m e mb e r to wh i ch a n e x e rc ise 
not i c e i s a ssi gn e d sh all b e not i fi e d th e reof a s s oon a s pra ctic ab ie a ft e r such not i c e is a s s i gn e d by th e 
C l e a ring House, but not la ter th a n 4 5 m i nute s before th e op e n i ng of R e gu la r Tr a d i ng Hours i n the und e rly i ng 

futur e s contract on th e fol i ovv i ng Bus i n e ss Day. 

The clearing member assigned an exercise notice shail be assigned a sliort position in the underlying 
futures contr a ct i f a call Is-exercised- or a lor>g pos i t ion if a put Is exercised Tte c4ea ring m e mber 
r e pr e s e nting th e opt i on buyer s ha l l b e a ss i gn e d a long pos i t i on i n th e und e rlying futur e s contr a ct I f a ca ll i s 
exerc ise d a nd a s hort posit i on i f a put is e xerc i s e d, 

Ai l suc h fut u r es posi ti o n s s h all be assi gn ed a t a p ri ce e qual to th e e x e rc ise pr i ce of the o p t io n a n d s h all be 
m a rl< e d to m a rk e t i n ac cor da n ce with R ule 8 14 o n th e Tr a ding Day of acc e ptanc e by th e C lea r i ng H o u se of 

^e-&x^Fc^ so not i c e , 
402A03, [RESERVED] 

( E nd C hapter ^02A| 

I NTBRPRCTATI Q M S & S P ECI A L N O TI C E S 
RE L AHN a TO C H APTER 1 02A 
LIMI TATION OF L I A BILI Ty AND D I SCLArW E R 

MDA I nformat i on Syst e m s , I nc. ('MDA", fornn e riy "E a rthS a f) gr a nt s th e Exch a ng e th e rights to u se variou s 
data ("Data") in connection-witlvthe trading of futures-comfacts and options of^futures^Atfects^ased upon 
such Dat a. MDA m al te s no wa franty. e xpr e ss or i mp l ied, a s to the resu l ts to b e obt ai n e d by any person or 
a ny e nt i ty from the u se of th e D a t a i n connect i o n with th e tr a d i ng of futur es contr a ct s , opt i ons on futur es 
contr a ct s or a ny oth e r u se . MDA m a k es no e xpres s or Inn p ile d w a rr a nti es , a nd expr essl y d is c l a i m s a il 
w a rr a nt i es of m e rchant a b ili ty or fitn ess for a p a rt i cular pu f pose or u se with r es p e ct to th e D a ta. Without 
li m i t i ng a ny of th e for e g oing, in no event shall M DA hav e any I 'mb'My for a ny sp e cia l , pun i t i v e , i ndirect, or 
con se qu e nt ial d a m a g es (inc l ud i ng l o s t prGfjts)> e v e n i f mt l fi e d of th e po ssi b ili ty of s uch dam a g es - 



Chapter 4 16 
CM E Frost I nd e x Futur e s 

4 16Q0. SCOPE OF CHAPTER 

Th i s ch a pt e r Is li m i ted i n a pp li cat i on to CME Fro s t ind e x futur es . I n a dd i t i on to th is ch a pt e r. CME Frost 
I nd e x future s s ha ll b e s ubject to the gen e r al m les and r e gu la tion s of th e Exch a ng e i n s of a r as 
a pp li cab le . 

For purpos es of th is ch a pter, uni eee oth e rwis e s pec i fi e d, t i m es ref e ned h e r ei n sh all r e fer to a nd i nd i cate 
Ch i cago t i m e . 

^1601. CONTRACT SPEC I F i CAT I ONS 
1, — Frost index Point 

A "Fro s t I ndex Po i nf sha ll b e r e corded wh e never on e or more of the fo ll owing condition s ar e met for a 



^ Th e tem pe r a t u r e at Q 7 Q0 l e cal tim e (Q6 0Q U TC, e x cep t 0500 U T C be g i nn i ng th e las t S u n da y I n 
M a rch) Is less th a n or e qu al to - 5.6 d e gre es C elsi u s ; 



ID 



Th e t emperature at 1000 local time (0900 UTC, e xo e pt Q8QQ UTC b e g i nn i ng th e la st Sund a y i n 
M a rch) i s le ss th a n or e qu al to - 1 ,5 d e gr ee s C el s i us: 

Th e t e mp e r a tur e at^QQ local time (0600 UTC, except 0500 UTC beginning t h e las t Sunday i n 
M a rch) i s [ e ss th a n or equ al to - 0.5 d e gr ee s Ce l s i us, a nd th e t e mp e r a tur e a t 1000 loca l t i m e (0900 
UTC, e xc e pt 0800 UTC l>6g i nning th e las t Sunday i n M a rch) i s iess th a n or e qu a l to - 0.5 d e gr ees 
Ce lsi u s . 

2-, — Th e CMS Fro e t I nd e x es and L is t i ng C I t i e e 

E a ch part i cu l ar CME Frost i nd e x is th e a ccumu la t i on of li k e Fro s t i nd e x Po i nts dur i ng a month with i n the 
p e riod i a e g i nn i ng th e fir s t Monday in is i ov e mb e r a nd e nd i ng th e ia st Frid a y i n M a rch, exc l ud i ng 
S a turd a y s , Sunday s , December 25, D e cemt>ei^2S, and^anuary 1. — Each partlcuiar Index shall^l^e 
comput e d by MBA I nform a t i on Syst e m s , I nc. us i ng fina l t e mp e ratur e observat i ons repo i led by th e 
fe &peGtw e n a tion al meteofol oglcal of^cer 

Ust i ng C i t ie s a nd Corr es pond i ng W e ath e r Stat i on s 

- Am s terd a m - Sch i phoL N e th e r la nd s (WMO 062 4 0) 

4i e 02. TRAD I NG SPECIFiCAT I ONS 

^ 1602 . A . Trad i ng S cli e dule 

Future s contr a cts s h al l be s ch e du l ed for trad i ng a nd d eli v e ry dur i ng s uch hour s i n s uch month s as m a y 
be determ l ned by the Exchange. 

lidd i ng U nit 

Th e si z e of th e unit of trad i ng s h all b e 10,000 Euro s ( € ) tim e s th e resp e ctiv e CME Fro s t I nd e x, 
41602 iCi Pr i c e I noi^m e nls 

The m i n i mum pr i c e f i uctuat i pn on the r e spect i ve CME Fro s t I ndex futu i ^ s s ha ll be .01 I nd e x po i nt s and 
h a ve a va l ue of 100 Euro s (€). 

4 1602. P . Pos i t i on Li m i ts, Ex e mpt i on s , Pos i t i on Account a b ili ty a nd Report a b le Ue v els 

Th e a ppf i c a bi e pos i t i on li m i ts a nd/or a ccount a b ili ty le v el s, in a dd i t i on to th e r e port a b le l e v el s, ar e s e t 
forth i n the Po si t i on L i m i t. Po si tion Account a bH i ty a nd R e portab le L e v el T a b le i n the I nt e rpr e tat i on s & 
Speci a l Not i c e s Sec t i on of Cha p t e r 5 . 

A P e rson see k i ng a n ex e mpt i on from pos i tion [ i mit s for bon a fid e comm e rc ia l purpos e s sh all a pp l y to 
the Mark e t R e gu la t i on D e partm e nt on form s prov i d e d by th e Exch a ng e , a nd th e M a rk e t R e gu la t i on 
D e partm e nt may gr a nt qua l ified exemptions i n its s o l e d is cretjon. 

Refer to Ru le 559 fbr r e quirements concerning the aggregation of posMoris and a l io^ 
from the s pec i f i ed po si tion li mits. 

4 16Q2.E. [R e serv e d] 

44M2iF. [Resenf S d] 

4160Z G. T e rm i nation of Trad i ng 

For th e Nov e mbe r. Decembe r, Janua ry and February contract months, fu tur e s tr a di ng shall t e rm i n a t e a t 
9 :00 a .m. on the f i fth Exchang e Bus i n e ss Day a ft e r th e r es p e Gtive- futur es contract month. For th e 
l\1 a rch co ntract m o nth c n l y. fut u r e s tr a d i ng sha ll t e mri l nat e at 9i Q0 a.m. e n th e fifth Ex c h a n ge Busi n ess 
Day after tlie l aet Friday i n March, 

44M244, [R ese rv e d] 

446024^ [Res e rv e d] 

^1603. SETTLEMENT PROCEDURES 
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A ll futur es contr a cts r e m ai n i ng op e n a t th e t e rm i nat i on of tr a d i ng s h all b e se tt le d u si ng th e r es p e ct i v e 
CME Frost Ifidex reported b y MDA Inf o rm at i on Syste m s, I nc. for th at cit y f o r th a t co nt ra ct period, u&in§ 
th e m e thodo l ogy i n e ff e ct on th a t d a t e . For th e Nov e mb e r, Dec e mb e r, January a nd F e bruary contr a ct 
months, fin al s e tt le m e nt sha ll occur on th e fifth Exch a ng e Bus i n e ss D a y aft e r tii e r e sp e ctiv e futures 
contr a ct month. For the March contr a ct month on l y, f i n ai s e ttl e ment sha li occur on th e fifth Exchange 
Bus i n e ss D a y a ft e r th e la st Friday i n M a rcli. For e xamp l e, on March 7. 2005, the F e bru a ry 2005 futur e s 
contr a ct on th e CME Amst e rd a m - Scli i plioi Frost I nd e x wou i d hav e b ee n se tt le d at 2.00 Frost I nd e x 
Po i nt s . 

4ie03. B . F i n a l S e ttl e ment 

C lea r i ng m e mb e rs ho l d i ng op e n pos i tions i n a CME Frost Ind e x futur e s contr a ct a t th e t e rm i n a t i on of 
trad i ng i n th a t contr a ct sha ll m a k e p a ym e nt to or r e c ei ve p a yment from the Cl e ar i ng Hous e in 
a ccord a nc e w i th norm al v a ri a t i on p e rform a nc e bond proc e dyr es ba s ed on a se tt le m e nt pr i c e e qu al to 
th e fin al sett l em e nt pr i ce. 



("Dat a ") i n conn e ction w i th th e tr a d i ng of futures contr a cts and opt i ons on futur e s contracts based upon such 
Dat a . MDA m a k e s no w a rr a nty, e xpr e ss or i mp lie d, a s to th e r e su l ts to b e obt ai n e d by a ny person or any ent i ty from 
th e u se of the D a t a i n conn e ct i on w i th th e trading of futur es contr a ct s , opt i on s on future s contr a cts or a ny oth e r 
use. MDA mak es no e xpr e ss or i mp lie d w a rr a nt ies , a nd e xpr e ss l y d i sc iai ms a ll w a rr a nt ies of m e rchantab ili ty or 
fitn e ss for a p a rt i cul a r purpos e or us e with r e sp e ct to th e D a t a . W i thout li m i t i ng a ny of th e for e going, i n no ev e nt 
s h all MDA h a v e a ny liability for a ny s p e c ial , punit i v e , i ndirect, or cons e qu e nt ial damag es ( i nc l ud i ng l o s t profits), e v e n 
i f not i fied of th e poss i b ili ty of s uch d a m a g es . 



Chapt e r 41 6A 
O ptions on CME Fro s t I nd e x Futur e s 

416A0O. SCOPE OF CHAPTER 



Th i s ch a pt e r is li m i t e d i n app li cat i on to opt i on s on CME Fro s t I nd e x futur es . I n a dd i tion to th is ch a pt e r, 
opt i on s on CME Frost I nd e x futur e s s h all b e subject to th e genera l ru i es a nd r e gu l ation s of th e 
Exchange i nsof a r a s a pp li cab le . 

For purpo ses of th is ch a pt e r, un le s s oth e rw ise s pec i fied, t i m e s r e f e rr e d her ei n s h all r e f e r to a nd i nd i c a te 
Ch i c a go t i me. 



116A01. A . — C ontract Month s a nd Trad i ng H ours 

Opt i on s contr a ct s s h all b e iis t e d for s uch contract months a nd schedu l ed for tr a d i ng dur i ng such hours 



4 16A01. B . Trad i ng U n i t 

Th e tr a d i ng unit s h all b e a n opt i on to buy, i n th e ca se of the c all , or to s e ll , i n th e ca s e of th e put. on e 
r es p e ct i v e CME Fro s t I nd e x futur es contract as sp e c i fi e d i n Ch a pt e r ^ 16. 

4 16A01. C . — M i nimum F l uctu a t i on s 

The pr i c e of a n opt i on sh all b e quoted i n terms of the respective CME Frost I nd e x. E a ch ind e x po i nt 
repre s ent s 10,000 Euro s (€). For e x a mp le , a quot e of 2.00 i nd e x po i nt s r e pr ese nts 20,000 Euro s (€). 
Th e m i n i mum fiuctu a t i on sh all b e .01 i ndex po i nt (a l so known as on e t i ck), e qua l to 100 Euros (€). 



4 160 4 . [RESERVED] 

4 1605. - 06. [RESERVED] 

(End Ch a pt e r ^16) 



INTERPRETAT I ONS AND SPEC I AL NOT I CES 

RELAT I NG TO CHAPTER 4 16 
L I M I TAT I ON OF L I AB I L I TY AND D I SCLA I MER 




44€Ad4 



OPT i ONS CHARACTERIST I CS 
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4 16A01 .D . — [R es erved l 



4 16A01. E . — Exerc i se Prices 

Exercise pnces shall be stated In terms^f t^ie respe ct i ve CME Fro s t I ndex futur es contr a ct. — E l ig i b l e 
e x e rc i s e pr i ces sh a l l a lso be a t I nt e rv a ls of .01 i nd e x po i nt ( e .g., 10.01, 10.02, 10.03, e tc.). 

At th e comm e nc e m e nt of opt i on tr a d i ng i n a contract month, th e eli g i b le put a nd ca ll options a r e a t 
I nt e rv als of .01 i ndex po i nt a n a r a nge of 01 to 20. QQ md e x po i nt s upon dem a nd e v i d e nc e d in t^= l ^ 
opt i ons p i t. N e w opt i ons m a y b e l ist e d for trading up to and i nc l ud i ng the t e rm i nat i on of tr a ding. 

The Exchang e m a y mod i fy th e prov i s i ons gov e rn i ng th e e stab li shm e nt of e x e rc i s e prices a s I t d ee ms 
a ppropri a t e . 

4ie A 01.F. — Posit i on L i mits, Exemptions, Position A ccountabi li ty a nd R e port a bl e L e v el s 

Th e a pp li c a ble pos i t i on li m i ts a nd/or a ccountab ili ty l e v el s, in a dd i t i on to the r e port a b le l e v el s, are s e t 
forth i n th e Pos i t i on L i m i t. Pos i t i on Account a b ili ty and Report a b l e L e ve l T a b le i n th e I nt e rpr e t a t i ons & 
Sp e ci al Not i ce s S e ction of Ch a pt e r 5. 

A P e rson se e k i ng a n ex e mpt i on from pos i t i on l imits for bon a f i de comm e rc i a l purpos e s sh all a pp l y to 
th e M a rk e t R e gu la t i on Department on form s prov i ded by th e Exchang e , a nd th e Market R e gu la t i on 
Dep a rtm e nt m a y gr a nt qu ali f ie d e x e mpt i on s i n i t s so l e d is cret i on. 

Ref e r to Ru le 559 for r e qu i r e ment s conc e m i ng the aggr e g a t i on of pos i tions a nd ail owab ie e xempt i on s 
from th e sp e c i f ie d pos i t i on li m i ts> 

416A01.G. [R e s e rv e d] 

4 16A01.H. — [R e s e rved] 

4 16A01. I . T e rm i n a t i on of Tr a d i ng 

Opt i on s tr a d i ng s h all t e rm i n a t e on th e sa m e d a t e a nd t i m e a s th e und e rly i ng futures contract. 

4 16 A 01J. — [R e s e rv e d] 

416A02. EXERC i SE AND ASS I GNMENT 

I n a dd i t i on to th e a pp li c a b l e proc e dur e s a nd r e qu i r e m e nts of Ch a pt e r 7, th e fol l ow i ng sha l l a pp l y to th e 
e x e rc is e of th e CME Frost I nd e x opt i on s . 

4 16A02.A. — E xerc is e of O ption by B uy e r 

An opt i on m a y b e e x e rc i s e d by th e buy e r on l y on th e t e rm i nat i on of Tr a d i ng D a y. To e x e rc i s e a n opt i on 
the c le aring m e mb e r r e pr ese nt i ng th e buy e r sh all pr ese nt a n e x e rci se not i ce to th e C lea ring Hous e by 
7:00 p.m. on th e d a y of exercise. 

An opt i on that i s i n th e mon e y a nd has not b ee n liquid a t e d pr i or to th e t e rmin a t i on of trad i ng sh all , i n th e 
a bsence of contr a ry i nstruct i ons d eli v e r e d to th e C lea r i ng Hous e by 7:00 p,m, on th e d a y of e xp i rat i on 
by the c l e a ring m e mb e r r e pr ese nting th e option buy e r, b e e x e rci se d a utom a tlc a l i y. 

416 A 02 .B . — As si gnm e nt 

Exerc i s e not i c e s a cc e pt e d by th e C le aring Hous e s ha l l b e assi gn e d through a proc es s of r a ndom 
s ele ct i on to c lea ring m e mb ers with ope n short posit i ons i n th e sa m e s eri es . A c lea ring m e mb e r to 
wh i ch a n e x e rc i se not i c e i s assigned shaii b e not i fied ther e of as s oon a s pr a ct i c a b le a ft e r such not i ce i s 
a ss i gn e d by th e C lea ring Hous e , but not l at e r th a n 4 5 m i nutes b e for e the op e ning of R e gul a r Tr a d i ng 
Hour s i n th e und e r l y i ng futur es contract on th e fo ll ow i ng Bu si ness D a y. 

Th e ci ea ring m e mb e r ass i gn e d a n exerc i s e notic e sh all b e a s s i gn e d a short pos i t i on i n th e und e riy i ng 
futur e s contr a ct i f a c all i s e x e rc i s e d or a l ong posit i on i f a put i s ex e rc i s e d. — Th e c l e a ring m e mb e r 
r e pres e nt i ng th e opt i on buy e r s ha ll b e assi gn e d a l ong posit i on i n th e und e riy i ng futur es contr a ct i f a ca ll 
i s e x e rc ise d and a s hort po si t i on i f a put i s e x e rc is ed. 

A ll such futures pos i t i on s sha ll b e assign e d a t a price e qual to th e e x e rc is e phce of th e opt i on a nd sha ll 
b e mark e d to m a rk e t in a ccord a nce w i th Ru l e 814 on th e Tr a ding D a y of accept a nce by th e C l earing 
Hou se of the e x e rc is e not i ce. 

416A03. [RESERVED] 

(End Ch a pt e r 4 1 6A) 
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I NTERPRETAT I ONS & SPEC I AL NOT I CE S 
RELAT I NG TO CHAPTER 4 16A 



L I M I TAT I ON OF LIAB I L I TY AND D I SCLAIMER 

MDA Information Sy s tem s i I nc . ("MDA", f o rmerly 'EarthSat") grante th e Exchan g e the ri g hts to u se variou s da ta 

( "D a ta ') i n conn e ct i on with th e tra d ing o f future s c o nt ra cte a nd options on fut u re s contr a ct s bas e d upon s uch 

Data. MDA fr-akes no vvarranty, express or implied, as to the results to be obtained by any person o^ a^^-y entity 

oth e r u se , MDA m a k efe no e xpr e ss or i mp lie d warrant ies , and e xpr e&si y d is c l a i m s all w a rr a nti e s of 
m & rchanlabi ll ty or fitn ess for a p a rt i cu l ar purpo se or u se with r es p e ct to th e Data. Without l imit i ng any of th e 
for e go i ng. I n no event s h all MDA hav e any lia b ili ty for a ny s p e c ial , pun i t i v e , i nd i r e ct, or con se qu e nt i a l damag es 
( I nc l ud i ng l ost profits), e v e n If notifi e d of th e poss l b 



41700. 



Chapt e r 4 17 
CM E Seas ona l Frost Ind e x Future s 



SCOPE OF CHAPTER 

This cliapt e r i s jjmted In application to- CfvIE S e a s on al Fro s t I nde x futures.- 
CME S e a s onal Fro s t I nd e x future s s h al l b e s ubj e ct to the g e n e ra l ru ies a nd regu la t i on s of th e Exchang e 



For purpo s e s 
Ch i cago t i m e . 

^ 1 7 0 1 ■ CONTRACT SPECfF I CAT I ONS 

4 — Frost I nd e x Po i nt 



i oth e p ft i ee s pec i fied, t i m es ref e nBd her ei n e h all r e fer to a nd I nd i c a te 



^1702. 



A "Fro s t I nd e x Po i nt" s h all b e r e cord e d wh e n e v e r on e or mor e of th e fo l lowing cond i tion s ar e m e t for a 
p art i cu la r l ocat i on: 

Th e temp e r a tur e a t 0700 ioc ai t i m e (0600 UTC, except OSOaUTC beg i nn i ng th e last Sunday I n 
M a rch) i s less than or e qua l to - 3.5 d e gr ees C elsi u s ; 

- Th e temp e r a tur e a t 1000 l oc al t i m e (0900 UTC. e xc e pt 0 8 00 UTC b e ginning th e la st Sunday I n 
M a rch) is less than or e qua l t o -1 .5 degrees Cel s i u& i 

The t e mp e r a tur e a t D70D I oc ai t i m e (Q6QQ UTC. exc e pt 05Q0 UTC b e g i nning th e las t Sund a y i n 
March) is le s s than o r equal t o -Q i 5 de gre es C el s i us^ an d th e tem pe r a tur e at 1 QQ0 local tim e (0 90 0 
UTC. exc e pt 0 8 00 UTC beg i nn i ng th e l a s t Sund a y I n M a rch) Is lees th a n or equ al to - 0.6 d e gr ees 

Cel&iu& 

2. — Th e C ME S e a so n al Fr os t I n de x es an d L is t i n g Citi es 

E a ch p a rt i cular CME S ea son al Frost I nd e x is th e a ccumu l at i on of li k e Frost fnd e x Po i nts ov e r th e 5 - 
month p e r i od b e g i nn i ng th e fir s t M onday in Nove mb e r a nd e nd i ng^ th e l as t F riday In M a rch, excludin g 
S a turd a ys, Sundays, D e c e mber 25, Dec ember 26, and J a nu a ry 1. — E a ch p a rt i cu la r I nd e x sh all b e 
computed by MDA I nformat i on Syst e ms, I nc. u s ing fina l t e mperature ob se rv a t i on s r e port e d by the 
r es p e ctiv e n a t i on al met e oro l og i c al offic e . 

The temperature for a particular [ocation \s reported f rom a sp e c i fic we a th e r s tation. Th e tab le b el ow 
li sts th e c i t ie s a nd th e ir corr e spond i ng w e ath e r stat i ons: 

Listing Cit i es a nd Gonrespondlng Weather Stations 

Am s t s rdam - Sch l pho l , Neth e rland s (WMO 0 6 240) 

TRAD I NG SPEC I F I CAT I ONS 



^17Q2 . A . Tr a d i ng S ch e dule 

be d e t e mn l n e d by th e Exch a ng e , 



I fbr trad i ng and d eli very dur i ng s uch hour s I n s uch months a s may 



44702A Tt a d i ng Unit 

Th e si ze of th e un i t of trad i ng s h all b e lOpOOO Euro s ( € ) t i me s th e re s pectiv e CME Se as ona l Fro s t 
Index 



4 17Q2 i C i Pr i ce I ncrements 

Th e m i n i mum pr i ce fluctuaftlon on the r es p e ctiv e CME Se 
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J e x futur es s ha ll b e .01 I nd e x 



po i nt a nd hav e a v al ue of 100 Euros (€). 

4 1702.D. Po si t i on L i m i ts, Exempt i ons, Po si t i on Accountab iji ty a nd R e port a ble L e ve l s 

Th e app l icab le pos i t i on li m i t s and/or a ccount a b ili ty le v els , i n a dd i t i on to th e r e port a b le le v el s, a r e s et 
forth i n th e Posit i on Lin^it, Pos i t i on Account a b ili ty and R e portab l e L e ve l Tab le i n th e I nt e rpr e tat i ons & 
Sp e ci al Not i c e s Sect i on of Ch a pt e r 5, 

A P e r s on see k i ng a n e x e mpt i on from po si t i on li m i t s for bona fid e comm e rci al purpo s e s sh all a pp l y to 
th e M a rk e t R e gu la t i on D e partm e nt on forms prov i d e d by th e Exch a ng e , a nd th e Mar i ^ e t R e gu la tion 
D e p a rtm e nt m a y gr a nt qu ali f ie d e x e mptions i n i ts so le d i scr e t i on- 
R e f e r to Ru le 559 for requ i rem e nt s conc e rn i ng th e a ggreg a tion of po si t i on s a nd a ll owab le e xempt i ons 
from th e s pec i fied po si t i on li m i ts. 

4 17Q2, E , [R e s e rv e d ) 

117Q2 . F , [Reserved] 

4 1702.G, T e rm i n a t i on of Tr a d i ng 

Futur e s tr a d i ng sh all t e rm i n a t e a t 9:00 a.m. on th e fifth Exch a nge Bu si nes s D a y a ft e r th e l ast Fr i d a y i n 

March. 

41702. H . [R e s e rv e d ] 

41702. 1 [R e s e rv e d] 

41703. SETTLEMENT PROCEDURES 

11703 . A . F i n al Se tt l ement Pr i c e 

A ll futur e s contract s r e ma i n i ng op e n a t the t e rm i n a t i on of tr a d i ng sh all be se tt le d us i ng the resp e ct i ve 
CME S ea sona l Frost I nd e x r e ported by MDA I nformat i on Syst e ms, I nc. for that c i ty for that contract 
per i od, using th e methodo l ogy i n e ffect on that d a t e , on th e f i fth Exch a ng e Busin e ss D a y a ft e r th e la st 
Fr i d a y i n March, For ex a mp le , on Apri l 1. 2005. th e M a rch 2005 futures contr a ct on th e CME 
Am s t e rd a m - Sch i pho l S eas on al Fro s t I nd e x wou l d hav e b ee n se ttl e d at 10.00 Frost I nd e x Point s , 

41703. B . F i n al S e tt le m e nt 

Clearing members holding open positions in a CME Se a s on al Frost Ind e x fut ures contract at the 
t e rm i n a tion of tr a d i ng i n that contr a ct sh a l l mak e p a ym e nt to or r e c ei v e p a ym e nt from th e Cl ea r i ng 
House In a ccordanc e w i th norm al vari a t i on p e rformance bond proc e dure s b ase d on a sett l em e nt pr i ce 
e qu a l to th e fin al s e ttlement pr i ce. 

41704. [RESERVED] 

41705. - 06. [RESERVED] 

(End Ch a pt e r ^17) 

I NTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 4 1 7 

UMITATION OF LIAB I L I TY AND DISCLA I MER 

MDA I nform a t i on Systems, I nc. f MDA". form e rly "E a rthS a t") gr a nts th e Exchange th e r i ghts to us e v a r i ous d a t a 
("Dat a ") i n conn e ction w i th th e trad i ng of futur es contracts a nd opt i ons on futur es contr a ct s b ase d upon s uch 
D a t a . MDA mak es no w a rranty, e xpr e s s or i mp lie d, as to th e r e su l ts to b e obta i n e d by a ny p e r s on or a ny e nt i ty from 
th e u se of th e Data i n conn e ct i on with th e tr a d i ng of futures contracts, opt i ons on futur e s contracts or a ny oth e r 
u se . MDA make s no e xpr ess or i mp lie d w a rrant ies , and e xpr essl y d is c lai m s all w a rrant ies of m e rchantab ili ty or 
fitn es s for a part i cular purpos e or u se with r e sp e ct to th e D a t a . W i thout li m i t i ng a ny of the for e go i ng, i n no e v e nt 
sh all MDA hav e a ny li ab ili ty for a ny sp e c ial , pun i t i v e , indir e ct, or consequent i a l d a m a g e s ( i nc l ud i ng l ost profits), ev e n 
i f not i fi e d of the possibil i ty of such d a m a g e s. 



Ch a pt e r 4 17A 
Opt i ons on CIV1E S ea son al Frost I nd e x Futur e s 

4 17A0O. SCOPE OF CHAPTER 

Th i s ch a pt e r i s limited I n a pp li c a t i on to opt i ons on CME S ea son al Frost I nd e x futur e s. I n a dd i t i on to 

15 



th i s ch a pt e r opt i ons on CME S ea son al Fro s t ind e x future s c ha li b# sub j ec t to th * ge n e ra l n ilcs an d 

r e gu la t i on s of th e Exch a ng e i n s ofar a s app ii c a b le , 

Por purp o ses of th is ch a pt e r, un less oth e rvMi se s p e c i fi e d, tim es referred here i n s h all r e f e r to a nd i nd i cat e 

Ch i c a go tim e . 

4 17A01> OPT I ONS CHARACTER I ST I CS 



417A01. A, — Contr a ct Wonths a nd Tr a d i ng Hours 

Options contracts sh ail b e li st e d for such contr a ct months a nd schedu le d for trad i ng dur i ng such hours 
a s may be de t e rm i n ed by th e Ex c han ge i 

4t7A01 ,B, Tr a d i ng U nit 

The trading un i t s h all b e an opt i on to b uynfl the case of the calJ, or to sell, i n th e c as e of th e put. orw 
r e sp e ct i v e CME S eas ona l Fro s t I nd e x futur es contract a s s p e c i fi e d i n Chapt e r 4 17. 



417A01.C. Minimum Fluctuations 

an option shall be quoted i n t e rm s of th e r e spect i ve CUE S eas ona l Fro s t I ndex. — Each 

Euros (€)■ Th e m i nimum fluctuation sha ii b e .01 i nd e x po i nt (a ls o known as on e t i ck), e qua l to 100 
Euros (€), 



417A01. P . — [Re se rved] 

417A01.E. Exercise Prices 

Ex e rc i s e pr i c es s h all b e st a t e d i n t e rm s of th e re s p e ct i v e CME S eas on a l Fro s t I nd e x futur es contr a ct- 
E li g i b le e x e rc ise prio as s h all als o b e a t I nt e rv als of .01 i nd e x po i nt ( e .g.. 1Q.Q1. 1Q.02. 1Q.Q3. e tc.). 

At th e comm e ncem e nt of opt i on tr a d i ng I n a contr a ct month, th e eli g i b le put and ca ll option s a re a t 
i nterv al s of ,01 i ndex po i nt I n a r a nge of >01 to 50,00 i nd e x po i nts upon d e m a nd e v i d e nc e d I n th e 
opt i ons p i t. New opt i ons may be li sted for trad i ng up to and i nc l ud i ng th e term i nation of trading. 

Th e Exchang e may mod i fy th e prov i s i ons govern i ng th e e st a b lis hm e nt of ex e rc is e pric es a s i t dooms 
a ppropriate. 

417A 0 1 . F . — Pos i t i on Ll m l tS i Bx e m p t l QnS i Po si t i on Acco u nta bili ty a n d R e porta ble Le v el s 

Th e a pplicab le po si t i on li m i ts a nd/or a ccount a b ili ty le v el s, i n add i t i on to th e r e port a b l e le v el s, a r e se t 
forth i n th e Pos i t i on L i m i t, Position Accountab ili ty a nd R e port a b le L e v el T a b le i n th e I nt e rpr e tat i ons & 
Sp e c i a l Not i ce s S e ct i on of Ch a pt e r 5. 

A P e rson se e k i ng an e x e mpt i on from po s ition li m i t s for bona fid e comm e rc i a i purpo ses s h all a pp l y to 
th e Maricet R e gu la t i on Dep a rtm e nt on forms provid e d by the Exch a ng e , a nd th e M a ri( e t Regu la tion 

D e p a rtm e nt m a y gr a nt qu a lifi e d e x e mptions I n i ts so le d i scr e tion. 

R e f e r to Ru l e 559 for r e qu i r e m e nt s conc e rn i ng th e aggr e gat i on of po si tion s a nd ail ow a b le e x e mpt i ons 
from th e spe c i fi ed p osi t i on li mit s . 

447A01.a — [R e s e rv e d] 

4 17A01. H . — [R e serv e d] 

4 17A01,L T e rm i n a tion of Tr a ding 

Option s trad i ng sha li term i nat e on th e s am e date and t i m e as th e und e rlying futur es contr a ct. 



4 17A01.J. — [R e s e rv e d] 

A 1 7AQ2. EXERC I SE AND ASSiGNMENT 

I n a ddi t io n t o th e applicable p n ocedu n as an d re qui rem e nt s o f Ch ap ter 7, th e fo ll owin g sh all app ly t o tf w 
ex e rc ise of th e CME Sea s ona l Fro s t I ndex opt i on s . 

4 17A02.A. — Ex e rc i s e of O pt i on by i uyer 

An o pt io n may be e x e r cised b y th e buyer on l y on the term i nat i on of Tra di n g Q^y, To e x e r cise a n op ti o n 
th e c lea ring m e mb e r repres e nt i ng th e buy e r s h a l l pres e nt an e x e rc ise not i o e to th e C lea r i ng IHous e by 
7:00 p.m. on th e day of e x e rcis e . 

An option that is i n th e mon e y and ha s not b ee n li quidat e d prior to th e t e rminat i on of tr a d i ng sh all , i n th e 
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absenc e of contrary i nstruct i ons d e liv e r e d to th e Cl ea ring Hou se by 7:00 p,m, on the day of e xp i r a t i on 
by th e c lea r i ng m e mb e r r e pre se nt i ng th e option buy e r, b e e x e rc ise d automat i ca ll y. 



4 17 A 02. B . — Ass i gnm e nt 

Exerc is e not i c e s a ccepted by th e C le aring Hous e sha l l b e a s s i gn e d through a proc es s of r a ndom 
s ele ction to c lea r i ng m e mb e rs w i th op e n short pos i t i ons i n the sam e s e r ie s, A c lea ring m e mb e r to 
wh i ch a n e xerci s e not i c e i s assi gned s ha ii be not i fi e d th e r e of as s oon as pr a ct i c a bl e a fter such notic e i s 
as s i gn e d by the C lea r i ng Hous e , but not i at e r than 4 5 minut e s b e for e th e op e n i ng of Regu l ar Trad i ng 
Hours i n th e und e r l ying futur e s contr a ct on the fo ll ow i ng Bus i n e ss D a y, 

Th e c le ar i ng m e mb e r as s i gned a n e x e rc is e notic e s ha ll b e assi gn e d a short pos i t i on i n the und e r l y i ng 
futur es contr a ct i f a ca ll is e x e rc ise d or a l ong po si t i on i f a put is e x e rc is ed. Th e c l e a r i ng m e mb e r 
r e pr e s e nt i ng th e opt i on buyer sh all be a ss i gn e d a l ong pos i t i on i n th e und e r l y i ng futures contr a ct i f a ca ll 
i s e x e rc i s e d a nd a short position if a put is e x e rcis e d. 

A ll s uch future s posit i ons s h all b e assi gned a t a pr i c e equ a l to the ex e rc i se pr i c e of th e opt i on a nd s h all 
b e mark e d to mark e t i n a ccord a nce w i th Ru l e 814 on the Tr a d i ng Day of a cceptance by th e C lea ring 
Hous e of th e ex e rc ise not i c e . 

4 17A03. [RESERVED] 

INTERPRETAT I ONS & SPEC I AL NOT I CES 
RELATING TO CHAPTER 4 1 7A 



L I MITAT I ON OF L I AB I L I TY AND D I SCLA I MER 

MDA I nfomn a t l on Systems, Inc. ("MDA", forme rly "EarthSat") gr a nt s the Exch a ng e the r i ght s to u s e v a r i ou s dat a 
("D a ta") i n conn e ction w i th th e tr a d i ng of futur e s contracts and opt i ons on futur e s contr a cts bas e d upon such 
D a t a , MDA mak e s no w a rr a nty, e xpr e ss or i mp lie d, a s to th e results to b e obt ai n e d by a ny person or any ent i ty from 
th e u se of th e D a t a i n conn e ct i on w i th th e trad i ng of futur es contr a ct s , opt i ons on future s contr a ct s or a ny oth e r 
use. MDA make s no e xpr e ss or i mp lie d w a rr a nt ies , a nd e xpr e ssly d i sc lai ms a ll w a rr a nt ie s of m e rchantab i i i ty or 
fitn e ss for a part i cular purpo se or us e with r e sp e ct to th e D a t a . W i thout li m i t i ng a ny of th e for e going, i n no event 
s hal l MDA h a v e a ny li ab ili ty for a ny s p e c ial , pun i t i v e , i ndirect, or cons e qu e nt ial damag es ( i nc l ud i ng l o s t profits), e v e n 
i f not i fied of th e poss i b iJi ty of such d a m a g es . 

C hapter ^ 18 
CME Snowf all I nd e x Futur e s 

4 1800 SCOPE OF CHAPTER 

Th is ch a pt e r i s l i mited i n a ppl i c a t i on to CME Snowf all I nd e x futures. In add i t i on to th is ch a pt e r. CME 
Snowfall Inde x futur es s ha ll b e s ubj e ct to th e g e n e r al ru les a nd r e gu la t i on s of th e Exch a ng e i n s ofar a s 
applicable. 

For purpos e s of tin is chapter, un l ess otherwise specified, t i m e s r e f e rr e d h e r ei n sha ll refer to a nd i nd i c a te 
Ch i c a go t i m e 

4 1 801 . CONTRACT SPECIFICATIONS 

Da il y snowfa ll i s d e fined a s th e tot al snowfa l l r e corded a t a p a rt i cu l ar l oc a t i on betw e en m i dn i ght a nd 
1 1 :59 p.m. as r e port e d by MDA I nform a t i on Sy s tem s , I nc. 

Month l y s nowf all is de fin ed as the s um of da il y sn ow f a ll va l ues for a particular l oc a t i on for a c ale ndar 
month. Th e a ccumu l ation p e r i od for e ach contract b e gins with the first c ale nd a r d a y of th e contract 
month a nd e nds w i th th e l a st c ale nd a r d a y of th e contr a ct month. 
Th e t a b le be l ow lis t s th e c i t ies a nd the i r corr e sponding we a ther s t a tion s : 

e) L is ting C i t ie s a nd Corr e spond i ng We a th e r St a t i ons 

N e w York C en tra l Park (WBAN 9 ^728) 

Boston Log a n I nt e rn a tional Airport (WBAN 14739) 

N e w York L a Gu a rd ia A i rport (WBAN 1 4 732) 

Ch i c a go O'H a r e int e rnat i ona l A i rport (WBAN 9 4 8 4 6) 

M f nneapoHs/St. P a u l Airport (WBAN 14922) 

D e tro i t M e tro A i rport (WBAN 9 4 847) 

N e w a rk Intern a t i on al A i rport (WBAN 1 4 73 4 ) 

B al t i mor e- Wa s h i ngton i nt e rn a t i ona l A i rport (WBAN 93721) 

Co l umbus Port - Co l umbus I ntern a t i on al A i rport (WBAN 1 4 321) 
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Co l or a do Springs Mun i c i pa l A i rport (WBAN 93037) 
4 1802. TRAD I NG SPECF I CAT I ONS 



4 1802. A , Tr a d i ng Sch e dul e 

Futur e s contr a cts sha ll b e sch e dul e d for trad i ng a nd d e Hv e ry during such hours i r^ such months as may 
b e d e t e rm i n e d by the Exch a ng e , 

41802. B . Tr a ding Un i t 

Th e s i z e of th e un i t of tr a d i ng sha ll b e $500 tim e s the r e sp e ct i v e CME Snowf all I ndex. 
4 1802. C i Pr i c e I ncr e ment s 

Th e minimum price fluctu a t i on on th e r e sp e ct i v e CI^E Snowf all I ndex futur e s s h all b e Q.1 (on e- t e nth) 



w Accountabltity^and^^Bpo rt a ble Le vel s 

Th e a pp li c a bl e pos i t i on li m i ts a nd/or a ccount a b ili ty l e v el s, in add i t i on to the r e port a b le lev el s, are s e l 
forth i n the Po si tion Lim i t, Po si t i on Account a b il ity and R e port a b le L e v el T a b l e i n the Int e rpret a t i on s & 
Sp e c ial Not i c e s S e ct i on of Ch a pter 5. 

A P e r s on see k i ng a n e x e mpt i on from pos i tion li m i ts for bon a fid e comm e rci al purpo ses s h all a pp l y to 
th e M a rk e t R e gu la t i on Dep a rtment on forms prov i d e d by the Exchange, a nd th e Mark e t R e gu la t i on 
D e p art m e nt m a y grant qualified exemptio ns I n I ts so le d i scr e t i on- 
R e f e r to Rul e 559 for requ i rements conc e rn i ng th e a ggr e g a tion of pos i t i ons and all ow a b le e x e mpt i ons 
from the s p e c i f i ed po si t i on li m i t s . 

41S02.E. [R e s e rv e d] 

41fiQZP. [R es erv e d] 

4 1S02,G. T e rm i nation of Tr a d i ng 

Futur es tr a d i ng sh all t e rminate a t 9 :00 a.m. on the s e cond Exch a nge Bu si n es s D a y aft e r th e futures 
contr a ct month. 



11802 ,H, [R ese rv e d] 



{Reserved} 
^1803. SETTLEIVIENT PROCEDURES 



41803.A, F i na l S e tt le m e nt Pr i c e 

A ll futur e s contr a cts r e m ai n i ng op e n a t th e t e rm i n a t i on of tr a d i ng sh all b e s e tt le d us i ng th e r e spect i v e 
CME Snowf all I nd e x report e d by MBA i oformat i on Sy s t e m s , I nc. for th a t c i ty for that contr a ct month, 
u si ng the m e thodo l ogy i n e ffect on th a t d a t e , on th e s e cond Exch a ng e Business D a y a ft e r th e futur e s 
contr a ct month. For e x a mp le , on January 4, 2006. th e D e c e mb e r 2005 futur e s contr a ct on th e Boston 
CME Snowf all I nd e x wou l d h a v e b ee n se tt le d a t 10.70. 

41S03. B . F i n al Sett le m e nt 

C lea r i ng m e mb e rs ho l d i ng op e n pos i t i ons i n a CIV1E Snov4a i l i nd e x futur e s contract at th e term i nat i on of 
trad i ng i n th a t contr a ct sh a t i m a k e payment to or r e ce i v e p a ym e nt from th e C le anng Hou s e i n 
a ccord a nc e w i th norm al var i ation p e rform a nc e bond proc e dur es ba se d on a s e ttlem e nt pric e e qu a l to 
th e f j n al s e tt le m e nt pr i ce. 

4 1804. [RESERVED] 

^18Q5. - Q6. [RESERVED} 

(End Ch a pt e r ^18) 



INTERPRETAT I ONS AND SPEC I AL MQT I CES 
RELAT I NG TO CHAPTER 418 



LIM I TAT I ON OF L I ABILITY AND D I SCLAIMER 
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MDA I nform a t i on Syst e m s , I nc. f MDA", form e rly "E a rlhSat") gr a nt s th e Exch a ng e th e r i ght s to us e v a r i ous d a t a 
("Dat a ^') i n conn e ct i on w i t l i th e tr a d i ng of futur e s contracts a nd opt i on s on future s contr a ct s ba se d upon s uch 
Data. MDA makes no warranty, express or implied, as to the results to be obtained by any person or any entity ffom 
th e u se of th e Dat a i n oonn e ct i on w i th th e tr a ding of futur e s contracts, opt i ons on futur e s contr a cts or a ny oth e r 
us e . MDA mak e s no e xpr & ss or I mp lie d warr a nt ie s, a nd e xpr e ss l y d i sc lai m s all w a rr a nt ie s of m e rchantabUfty or 
fitn ess for a p a rt i cu l ar purpos e or us e with r ee p e gt to the D a ta, Without li m i t i ng a ny of th e for e go i ng, i n no ev e nt 
s ha ll M D A h a v e any li ab ili ty for a ny spec ial , pun l tiv a . I n di rect o r co n sgqug nt lal da m a ges ( i ndud i rvg l ost profits), ev e n 
I f n o tifi ed of th e poselblli ty of suc h damagaci 

Ch a pt e r ^ 1SA 
O pt i ons on C M C S nowfa ll I nd e x Futur es 

^1 8 A00. SCOPE OF CHAPTER 

Th is ch a pt e r i s l imit e ci i n app li c a t i on to options on CME Snowf all I nd e x futur es . — I n a dd ition to tte 
chapt e r, opt i ons on CME Snowf all Ind e x ftjtur es s h ail b e subj e ct to th e g e n e ra l ru le s a nd r e gul a tions of 
th e Exohang e i n s of a r ae a pp ii o a b le . 

For purpo ses of th is ch a pter, un les s oth e n A 4 6e s p e c i fi e d, tim es ref e n^d h e re i n s h all r e fer to a nd I nd i c a t e 
C h ic a g o tim s i 

^1 8 A01. OPT I ONS CHARACTER I ST I CS 

4 18A01.A. — Contract Month s and Trad i ng H oure 

Opt i on s contracts s hal l b e lis t e d for s uch contr a ct months a nd sch e du l ed for trad i ng during such houfs 
as may b e determ i n e d by the Exchang e . 

4 1SA01.B. — Tr a d i ng Un i t 

Th e tradin g un i t s h a l l b e an opt i on to buy, i n th e ca s e of th e ca l l, or to s ell , i n th e c ase of the put, on e 
re spe ctiv e CME Snowfa ll I ndex futures contract as s pe cif ie d I n Ch a pter 41 8 j 

418A ( H .C. — M i n i mum F luctuat i ons 

Th e price of an opt i on s h all b e quot e d i n t e rms of th e r es p e ctive CME Snowfa ll I nd e x. Each i nd e x po i nt 
r e pre se nts $500> For ex a mp le , a quot e of 2 I nd e x po i nts r e pr e s e nts $1,00Oi The^mlFilmum fluctuation 
sh all be 0.1 (on e- t e nth) i ndex po i nt (a ls o known a s on e t i ck), e qu ai 1o $50. 

4 18A01. P . — [Re s erved] 

4 18A0 4^ — i^#FGiseJ^riG#s 

Ex e rc ise pr i c e s s ha ii b e s tat e d i n t e rms of th e r es p e ct i v e CME Snovyf all I nd e x futur es contr a ct. E li g i b l e 
e x e rc ise pric es s ha ll als o b e a t i nt e rva ls of 0.1 (on e- t e nth) i nd e x po i nt ( e .g., 1 .0, 1 .1, 1.5, e tc.). 

At the commencemerft of option trading in a contract month, the efigibfe put and cail options are-at 
i nt e rv al s of 0.1 (on e- tenth) i nd e x po i nt i n a r a nge of 0 to 50 i nd e x po i nts. New opt i ons m a y b e li st e d for 
trad i ng up to a nd I nc l ud i ng th e t e nr^ i n a tion of trad i ng. 

The Exch a ng e may m odi fy th e p r o v isi on s go v e rn i n g th e e st abli shm e nt o f e x e rc ise pri ce s a s i t dee m s 

a ppropriat e . 

^IBAOI . F . — Pos i t i on Li m i t s, Cxempt i on si Pos i t i on Accountab ili ty a nd Report a b le Le v els 

The a ppl i c a b l e pos i t i on li m its and/or accountability levels, In a d dition t o t h e repor t a b le le v els , a r e s e t 
forth i n the Po si t i on L i m i t, Pos i t i on Accountab iii ty a nd R e port a b l e L e v el T a b le i n the Interpret a t i ons & 
Sp e c i a l Notlc eB S e ct i on of Chapt e r 5. 

A P e rson see k i ng an e x e mpt i on from po e ltion ll m i te for bon a fid e comm e ro jal purpo ses s ha ll app l y to 
the Mari<et Regu la t i on D e p a rtm e nt on form s provid e d by th e Exch a ng e , a nd th e M a ri< e t R e gu la t i on 
D e p a rtm e nt m a y gr a nt qu ali fi e d e xempt i on s In i t s s ol e di s cr e tion- 
R e f e r to-Rul e 559 for r e quir e m e nts conc e m l ng th e aggr e g a t i on of po si tion s and al low a b le e x e mpt i ons 
from th e s pec i fi e d po si t i on li mits. 

41 8 A01 iC, — [R ese rv e d] 
^18A a i ,H, [R e sorv e d] 
4 18A01. I . T e rm i n a tion of Tr a d i ng 

Op t io n s tra di n g sha ll t e mi l n a t e o n th e s am e d at e a n d tim e as th e u n de rly i n g futur e s contr ac t. 
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418 A 01 .J. — [R es erv e d] 

4 18AQ2. EXERC I SE AND ASS I GNMENT 

I4q.4i^l4ion40 the applicable procedu r es a nd r e qu i r e ments of Ch a pt e r 7. th e fol l owing s h a l l apply to th e 
e x e rc i s e of the CME Snowfa ll ind e x opt i on s . 

118A02 . A . — Exerc ise of O pt i on by B uy e r 

An opt i on m a y b e e xerc is ed by th e buy e r on l y on th e term i n a t i on of Tr a d i ng D a y. To ex e rc is e an opt i on 
th e ciear i ng m e mb e r r e pr e sent i ng the buy e r sha ll pr e s e nt a n e xercis e not i c e to th e C lea r i ng Hous e by 
7:00 p.m. on th e d a y of e x e rc i s e . 

An opt i on that is i n the mon e y a nd ha s not been li qu i d a t e d prior to the term i nat i on of trad i ng s h all , i n the 
absenc e of contr a ry i nstruct i ons deliver ed to th e C l ear i ng IHou se by 7:00 p.m. on the d a y of e xp i r a t i on 
by th e c lea r i ng member r e pres e nt i ng th e option buyer, be e x e rc i sed a utomat i ca ll y. 

118A03 .B. — A ssi gnm e nt 

Ex e rc ise not i ces a cc e pt e d by th e C tea ring l^ou se sha l l b e assi gn e d through a proc es s of rar^dom 
se l ect i on to c lea ring m e mb e rs with op e n short pos i t i on s i n the sa me se r ie s. A c lea ring m e mb e r to 
wh i ch a n exercis e not i c e is a s si gn e d sh a ll b e not i fi e d th e reof as soon as pract i cab le a ft e r s uch notic e i s 
as sign e d by th e C lea r i ng Hous e , but not feat e r th a n 4 5 minut es b e fore th e op e n i ng of R e gular Tr a d i ng 
Hours i n th e und e rly i ng futur es contract on th e fo ll owing Bus i n e ss D a y. 

The c l ear i ng m e mb e r a ss i gned a n ex e rc i s e not i c e sh all b e a ss i gn e d a short pos i tron i n the und e rly i ng 
futur e s contr a ct i f a ca ll i s exerc is ed or a long pos i t i on if a put is e xerc ise d. Th e c lea r i ng m e mb e r 
r e pr ese nt i ng th e opt i on buy e r s h all b e as s i gn e d-a4Gng pos i t i on i n th e und e r l y i ng futur es contr a ct i f a ca ll 
i s e x e rc i s e d and a short pos i t i on i f a put i s ex e rc i s e d. 

A ll such futur es pos i t i ons s h all be a s si gn e d a t a pr i ce e qua l to th e e x e rc ise pr i ce of th e opt i on a nd s h all 
be marked to market in ac cord a nc e w i th Ru le 81 ^ on th e Tr a d i ng Day of a cc e pt a nce by the C l earing 
l-fous e of th e ex e rc i s e not i c e . 

4 18A03, [RESERVED] 

(End Ch a pter 4 1 8A) 



I NTERPRETAT I ONS & SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 4 1 SA 



LIMITATION OF LIAB I L I TY AND D I SCLA I MER 

MDA I nform a t i on Syst e ms. I nc. ("MDA'\ form e r l y "E a rthS a t") gr a nts the Exch a ng e th e rights to use v a rious d a t a 
( "D a t a ") i n conn e ct i on with th e tr a d i ng of futur es contr a ct s a nd option s on futur es contr a ct s b as ed upon s uch 
Data. MDA m a kes no w a rranty, e xpr e ss or i mp lie d, as to th e r e su l ts to b e obta i n e d by a ny p e rson or any e nt i ty 
from th e u se of th e D a t a i n connect i on w i th th e tr a d i ng of futur e s contract s , opt i on s on futur es contr a ct s or a ny 
oth e r u se . MDA m a ke s no e xpre ss or i mp lie d w a rr a nt ies , a nd expr essl y d i sc lai m s all warrant ies of 
merchan t a b ili ty or f i tn e ss for a part icular pur pos e or us e w i t i i r e s pe c t to t he Dat a . W i thout l imit i ng any of th e 
for e go i ng, in no e v e nt sh all MDA hav e a ny l iab i l i ty for a ny spec i a l , pun i t i v e , i nd i r e ct^ or cons e quent ial d a m a ges 
( i nc l ud i ng J o s t profits), ev e n if not i fied of the po ssi b ili ty of such damag es . 

C h a pt e r 4 23 

CME H urric a n e I nd e x S e cond Ev e nt S ea sona l Max i mum Futur e s 

^2300. SCOPE OF CHAPTER 

Th i s ch a pt e r i s Um i t e d i n appi f cat i on to CME IHurric a ne I nd e x ™ ("CHr'™) Second Ev e nt S ea son al 
M a x i mum futur e s. I n a dd i t i on to th i s ch a pt e r, CH I Second Ev e nt S ea sonal M a x i mum futur e s sh all b e 
subj e ct to th e g e n e r al ru le s a nd r e gul a t i ons of th e Exchang e i nsofar as app li cab le . 

For purpo se s of th is ch a pt e r, un les s oth e rw i se s p e c i fi e d, t i m es r e f e rr e d here i n sh all refer to a nd i nd i c a t e 
Ch i c a go t i m e . 

4 2301 ■ CONTRACT SPEC I F I CAT I ONS 

CH I S e cond Ev e nt Se a sona l M a x i mum v al u e s wi ll be c ai cu ia t e d by MDA Informat i on Systems, 

I nc., us i ng th e m e thods d e scrib e d i n the "CME Hurric a n e I nd e x: Scop e and D e fin i tions" docum e nt, for 
hurric a n e s m a k i ng la ndfa ll i n th e fo ll owing l oc a tion s : 

■ Gu l f Co as t (Brownsv i ae. TX to AL/FL Border) 
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' F l or i d a (AL/FL Bord e r to F e mand i na B e ach, FL) 

■ South e rn At la nt i c Co a st (F e rn a ndin a B ea ch. FL to NCVA Bord e r) 

■ Ngrth ^ rn At i ant i c Co^st (NC/VA Border to Eastport, M-E) 

■ E as t e rn US ( B rown s vi lle , TX to E a stport, ME) 

■ Gulf * F l orida (Brown s v ille , TX to F e rnand i na B e ach, FL) 

* F lo ri da Gold Co a st (C a rd Sou n d B rid ge . F L to Jup iter I n l et. FL) 

■ Flor i d a South e rn At la nt i c + North e rn Atl a nt i c (AL/FL Bord e r to E a stport, ME) 

S e p a r a t e futur es contr a ct s wi ll b e li st e d for tr a d i ng on th e se cond hurr i c a ne to m a ke landfa ll i n a s pec i fic 
l ocat i on ( e .g., Gu l f Co a st) b e tween J a nuary 1 and D e c e mb e r 31 i no l M sl v e of a ca le ndar y ea r with a 
part i cu la r max i mum C HI va l u e , 
4 2 30 2. TRA DI NG SPECIF i CA TI ONS 

^2302 . A . Tr a d i ng S ch e dule 

Future s contracts sh all be s ch e du le d for trad i ng dur i ng s uch lioura I n s uch months as may b e 
d e temi i n e d by th e Exchang e . 

«a02A Tr a ding Unit 

Th e s i z e of t l^^e^ffl^ of tr a d i ng shal l b e $100,000 tim es th e r espe gtiv e Cl-l i . 
42ZQ2 , Q , Pr i c e I ncr e m e nt s 

Th e m i n i mum piloB fluctu a t i on on th e re s pective C HI Second Event S e ason al Max i mum futur e s sh all be 
0.1 i ndex po i nt, and hav e a va l ue of > 1Q.DQQ. 

423Q2yD. Position L i m i t s, E x e mpt l on S i Po si t i on Account a b ili ty a nd R e port a b le Le v els 

Th e appl i c a bl e po si t i on l i mit s and/or accountab ili ty l e v els , in add i t i on to th e r e portab le l e v els , a re ae t 
forth I n th e Posit i on L i mit, Position Accountab ili ty and R e port a b le L e ve l T a b le I n th e I nterpret a t i ons & 
Sp e c i a l Not i ce s S e ct i on of Chapt e r 6. 

A P e rson s eeking an exemption from position li m i t s for bon a fide commercial purposes shall apply to 
the Mark e t R e gu la t i on D e p a rtm e nt on forms provi ded b y th e Exch a ng e , and th e M a rk e t R e gul a tion 
Dep artm e nt may g rant qu a l ifi ed e x e m p tl e n s i n it s sole dis cr i H e n. 

R e f e r to Rul e 559 for requ i r e m e nts conceming the aggregation of positions and a ll owab l e exempt i o 
from the s pac i f je d po si t i on li m i t s . 

4 23Q2. B . [R e s e rv e d] 

42 3 Q2 i F i [R e serv e d] 

42 3 Q2 iQi Term i nation of Tid i ng 

Future s tr a d i ng sh all t e rm i n a te a t 9:00 a.m. on the firet Exchange Bus i ness Day that Is at l east five 
c ale nd a r d a ys fo ll ow i ng D e cemb e r 31 . 

4M02.R [R e serv e d] 

42302i I ■ '[^leserved] 
S E TTL E MENT PR O CED U RES 

4230a.A. F i na l Se tt le m e nt Pr i c e 

A ll future s oontr a ot s r e m ai ning op e n at th e t e nn i nat l on of trad i ng sha ll b e se ttl e d u si ng th e r e sp e ct i v e 
CH I S eas on al M a x i mum fin a l v al u e report e d by MDA I nform a t i on Syat e m s . I nc.. u si ng th e m e thodofogy 

i n e ff e ct on th a t d a t e . For e x a mp le , on J a nu a ry 5, 2006, th e 2005 Gu l f Coast Second Ev e nt S easonal 
M a ximum contract wou l d hav e b ee n s e tt le d a t 9.9 ClH i ind e x po i nt s ( i . e ., Hurric a n e R i t a , wh i ch mad e 
landfa l l after Hurricane Katrina). 

4S03A F i na l Se tMem e rrt 

Clea r i ng m e mb e r s ho l d i ng op e n po si t i on s i n a CH I S e cond Event S ea son al M a x i m um-fUtu^r&& contract 
a t the t e mn i nat i on of trad i ng i n that contr a ct s hall m a k e p a ym e nt to or r e c ei v e p a yment from th e 
Clearing House In accordance wfth normal^ variation pertonnano e bond procedures bas e d on a 
se tt le m e nt price equa l to the fin al s ettl e m e nt pric e . 

42^04 [RESERVED] 
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4 2305. - 06. [RESERVE D ] 
(End Ch a pt e r 4 23) 



I NTERPRETAT I ONS AND SPEC t AL NOTICES 
RELAT I NG TO CHAPTER 13 3 



L I M I TAT I ON OF L I AB I L I TY AND D I SCLA I MER 

MDA inform a tion Sy s tem s , I nc. ("MDA". form e r l y "E a rth S a t") m a k ee no warranty. e xpre sB or i mp lie d, a e to 
the resuHB-to be obtained by any per s on or any e ntHy from-the-uee of the Dat a I n connection wflh the trading 
of futur e s contr a cts, opt i on s on futur e s contracts or any oth e r us e . MDA mak e s no e xpr e ss or Imp lie d 
w a rr a nt i e & p and e xpr essl y d is c i a l m s ai l w a rranti es of m e rch a ntab ili ty or fitn ess for a p a rt i cu la r purpo se or u se 
with r se p e ct to th e C H L Without li miting a ny of th e fbr e go l ng, i n no e vent s h all MDA hav e any li ab ili ty for any 
special, punitive, i nd i rect, or oon se qu e nt i a l d a mag es ( i nc l ud i ng l o s t profits), e v e n I f notifi e d of th e po ssi b ili ty 
of such damag e s. 

Chapter42aA 

O pt i ons on C ME Hurr i cane I nd e x S e cond Ev e nt S e a sona l M a x i mum Futur e s 
423A0Q. SCOPE OF CHAPTER 

Th is chapt e r i s li m i t e d i n a pp li cat i on to opt i ons on CME Hurr i can e I nd e x™ ("CH I "™) S e cond Ev e nt 
S eas ona l M a ximum futur e s. In a ddition to th i s ch a pt e r, opt i ons on CH I S e cond Event Se a son al 
Maximum ftitur es s h all be subj e ct to th e g e n e ra l ru le e and regu l ation s of th e Exchang e I n s of a r as 
app li c a b le , 

For p u rpose s of th is ch a pter, un le s s oth e rwis e s p e c i fi e d, tim es r e f s rred h e r ei n s h all r e f e r to a nd I nd i cat e 

Ch i cago tim e . 

423A04^ OPT I ONS CHAT^ACTERISTICS 

4 23A01.A. — Contract Months a nd Trad i ng H ours 

Opt i on s contract s s ha ll be lis t e d for such contr a ct month s a nd schedu le d for trad i ng during such houfs 
a s may be de t e mi i n ed b y th e Ex c han ge . 

123A01 ,B, Tr a d i ng U n i t 

Th e tr a d i ng un i t far a c ai i opt i on s ha l l b e an opt i on s comb i nat i on, con sis t i ng of a l ong c a l l and a short 
c al l a nd wi ll give th e buyer th e right to purch ase on e re s p e ct i v e CH I S e cond Ev e nt S e a s on a l M a x i mum 
future s contract a s specified In Chapter 423. The tr a d i ng un i t fo r a pu t option shall be an options 
comb i nat i on, con s i s ting of a i ong put and a short put , and wi ll g i v e the buy e r th e r i ght to s ell on e 
re spec tiv e CH I Seco n d Ev e nt Seaso n al Max i m u m fut u r es ce ntr a ct as spec if ied I n Ch ap ter 42Z. 

A c a ll opt i ons combination wlll^x?ns l st of purch a sing a caH for on e ftitures contract at a fixed 

s tr i k e pr i ce a nd s e lli ng a c all opt i on for on e futur es contract a t a fixed str i k e pr i c e . A put opt i on s 
comb i nat i on wi ll con sis t of s elli ng a put opt i on for on e futur es contr a ct a t a fix e d str i k e pr i c e and 
purcha si ng a put option for on e future s contr a ct a t a fix e d s trik e pric e . 

Th e Exch a ng e w ill li st th e a va ila b le c all a nd put options comb i n a tions a nd w il l a lso d e term i n e th e 
s equ e nt i a l s tr i k e i nterv als that v^ ll b e lis t e d for trad i ng ( e .g.. Long Ca ll 20.0 — Short Ca il 20. 1; Long Ca ll 
20,1 Short Ca ll 20.2, otc.) 

423A 0 1 . C . — M i n i m u m F lu ci u ati o n e 

Th e pr i c e of a n opt i on sha ll b e quo ted In terms of th e r es p e ct i ve CH I . Each index poin t r e pr ese nts 
$100,000. For e x a mp le , a quot e of 2 i nd e x po i nts repre se nts ^ 200,000. Th e m i n i mum fluctuat i on s h all 
be O l Q0 1 CH I ( also kn o wn as o n e tl c k)^ equal t o $ 1 00 . 

423A01 .P. — [R ese rv e d] 

4 23A01,E. Ex e rcis e Pric e s 

Ex e rc i s e pr i c e s shall b e s tat e d i n t e rms o f the res p e ct i v e CH i S e cond Ev e nt S eas on al M a x i mum futur es 
contract. E li g i b le e x e rc i s e pric e s sha ll b e at i ntervals of 0.1 i nd e x po i nt ( e .g., 10.1. 10.2, 10.3, e tc.). 

22 



At th e comm e ncem e nt of opt i on tr a ding in a contr a ct month, th e eli g i b le put and c a l l opt i ons ar e a t 
i nt e rv al s of 0.1 index point i n a rang e of 0 to 50 i nd e x points. N e w opt i ons m a y b e l i sted for trad i ng up to 
a nd i ndud j ng th e t e rmination of trad i ng. 

Th e Exch a nge m a y mod i fy the prov isi ons gov e rn i ng th e es tab tts hnn Q nt of e x e rc ise pr i c es as i t d ee m s 
appropriate. 

4 23 A 01 . F . — Po si t i on L i m i t&i E x e mption S i Po si t i on Account a bi li ty a nd R e portab le L e v els 

The a pp li c a b le pos i t i on li m i ts a nd/or accountability le v el s, in a dd i t i on to th e r e portab le l e v el s, ar e set 
forth i n th e Po si t i on L i nn i !, Po si t i on Accountab ili ty a nd R e port a b le L e v el T a b le i n the I nt e rpr e t a t i ons & 
Spec ial Not i c e s S e ct i on of Ch a pt e r 5. 

A Person s ee k i ng a n e x e mpt i on from po si t i on li m i t s fo r bona fid e comm e rc i a l purpo ses s h all a pp l y to 
th e M a rk e t R e gu la t i on Departm e nt on forms prov i d e d by th e Exchang e , a nd th e Mar l ^ e t R e gu ia t i on 
D e p a rtm e nt m a y gr a nt qu a lified e x e mptions i n i ts so le d i scret i on. 

R e f e r to Ru le 559 for r e qu i r e m e nt s conc e rn i ng th e a ggr e g a t i on of po si t i on s a nd al l ov^ab le e x e mpt i ons 
from th e s p e c i fied po si t i on Umlt Sr 

4 23 A 01.G, [Res e rved] 

4 23A01.H. — [R es erv e d] 

4 23A01.L T e rm i n a tion of Trad i ng 

Opt i on s tr a d i ng s h all t e rm i n a t e on th e sa m e d a t e a nd t i m e a s th e und e rly i ng futur es contract. 
4 23A01.J. — [Res e rved] 



423A02. E X E RC ISE AND A SSIG NM E NT 

I n a dd i t i on to th e app li c a b l e proc e dur e s a nd r e qu i rem e nts of Ch a pt e r 7, th e fo l iov^ i ng sha l l app l y to th e 
e x e rc ise of CH I S e cond Ev e nt S eas on a l M a x i mum opt i on s , 

423A02,A. — Exercise of Option by B uy e r 

An opt i on may b e e xerc i sed by the buy e r on l y on the l ast d a y of trad i ng^ Ex e rc i s e of an opt i on is 
a ccomp lis h e d by the c lea r i ng m e mb e r repr ese nt i ng th e buy e r pr e s e nt i ng an Ex e rcise Not i ce to th e 
C le ar i ng Hous e by 7:00 p,m. on th e d a y of ex e rc i se. An opt i on th a t i s i n th e mon e y a nd h a s not b ee n 
li qu i dat e d pr i or to the t e rm i n a t i on of tr a d i ng sha l l, i n th e a bs e nc e of contrary instructions d eli ver e d to th e 
C lea r i ng Hou se by 7:QQ p.m. on th e day of e xp i ration by th e c lea r i ng member r e pr es ent i ng th e opt i on 
buyer r be exer-Gi s ed a utomat i c all y. 
423A02 .B . — As si gnm e nt 

Ex e rc i s e not i c e s a ccept e d by th e C lea r i ng Hous e sha ll b e as si gn e d through a proc e ss of r a ndom 
s ele ction to c le ar i ng members w i th op e n short pos i tions i n th e s a m e s e ri e s. A c lea r i ng m e mb e r to wh i ch 
a n ex e rc ise not i c e is a ss i gn e d s h all b e not i fi e d th e r e of as s oon a s pr a ct i c a b le aft e r s uch not i ce i s 
assigned by the Clearing House,- b u t not Iater^han 4§ minutes before the opening of Reg u l ar Tr a d i ng 
Hours i n th e und e r l y i ng futur e s contr a ct on th e fo ll ow i ng Bus i n e ss D a y. 

The c le ar i ng m e mb e r a ss i gned a n e x e rc i s e not i c e sh all b e a ss i gn e d a short pos i tion i n th e und e rly i ng 
futur e s contract i f a ca ll is e x e rc i s e d or a l ong pos i t i on i f a put is e x e rc i sed. Th e cle a ring m e mb e r 
repr es ent i ng the opt i on buyer s h al l be a s si gn e d a l ong po si tion i n th e under l y i ng futures contr a ct i f a cal l 
i s e x e rc ise d and a s hort po si t i on i f a put i s e x e rc ise d. 

A ll such futur e s po si t i on s sh all b e ass i gn e d a t a pr i ce e qua l to th e e xerc ise pr i c e of th e opt i on a nd sh all 
b e mark e d to m a rk e t In a ccord a nc e w i th Ru le 81 4 on th e Tr a d i ng D a y of a ccept a nce by th e C le aring 
Hous e of th e e x e rc i s e not i c e . 



4 23A03, [RESERVED] 

(End Ch a pt e r 423A) 
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I NTERPRETAT i QNS AND SPEC I AL NOTICES 
RELAT I NG TO CHAPTER ^23A 
L I M i TAT t ON OF LlAB i L i TY AND D i SCLAiMER 

MDA inform a t i on Sy s tem s , l nc> ("MDA". formerly 'Earth S s rt") m a k es no warranty, e xpr ess or I mpH e d, as to 
th e r es ult s to b e obt ai n e d by a ny p e r s on or a ny e nt i ty from th e u sm of th e D a t a I n conn e ct i on w i th th e tr a d i ng 
of futur es contr a ct s , opt i ons on futur es contractfi or any oth e r u se . MDA ma l t ee no e xpre ss or i mp lie d 
w a rr a nt ies , and e xpr essl y dr s c iai m s a li warrant i & s of merchar^tab i l i ty or fltn&s s for a p a rticufar purpo se or u se 
w i th r e spect to th e CH I . W i thout l im i t i ng a ny of the for e go i ng, I n no e v e nt shall MDA h a v e a ny lia b ili ty f o r 
any s p e c ial , pun i t i v e , indir e ct, or con se qu e nti al d a m a g es ( i nc l ud i ng l o s t prof1ts)> e v e n I f not i fi e d of th e 
po eel b lll ty of s uch damag es . 



wmhJUJi III 

CMB Hurricane I nd e x Seas onal Future s 

4 2700. SCOPE OF CHAPTER 

This ch a pt e r is li mited i n a pp li c a t i on to CME Hurr i can e I nd e x™ f CH I "™) S e a s on al futur es . — I n a dd i t i on 
to this ch a pter. CHI S e asona l futur es s h all b e subject to th e gen e ra l ru les a nd r e gu la t i on s of th e 
Exch a nge I nsofar as app li cab l e . 

For purpos e s of th is chapt e r, un le s s oth e n^ ee e pec l fl e d, t i m es retened her ei n s ha ll r e fer to a nd i nd i c a te 

Ch i cago tim e . 

^27 0 1. CONTRACT SPECIF I CAT I ONS 

CHI S eas ona l v al ue s w i ll b e cafcuf a t e d by IwlDA i nform a t i on Sy s tems, I nc., us i ng th e m e thods d es crib e d 
i n th e "CME Hurr i can e I nd e x: Scop e and D e f i nit i on s " docum e nt, for hurr i c a n es m a k i ng la ndf all in th e 
fo ll owing l ocat i on s : 

F l or i d a (AL/FL Border to F e rn a nd i n a B ea ch. PL) 
^ South e rn At l ant i c Coa s t (F e rn a nd i na B ea ch, FL to NCA/A Bord e r) 
^ North e rn At l ant i c Coast (NCA/A Bord e r to Eastport, ME) 

^ E as t e rn US (Brownsv ille ^ TX to E as tport, ME) 

Gulf + Florida (Brovmsviife. TX to Fe rn a nd i n a B each. FL) 
F i ond a Gg i d Co as t (C a rd Sound Br i dg e , FLto Jup i t e r i n ie t, FL) 

F l orida * South e rn At la ntic ^ North e rn At la nt i c (AL/FL Bord e r to E a stport. ME) 

Sep a r a t e futur es contr a cts wil l b e [i st e d for tr a d i ng on th e a ccumu la t e d CH I fin al s e tt le ment v al u es for 
all hurr i c a n es th a t m a k e la ndf all i n a s p e c i f i c l oc a t i on ( e ,g>> Gulf Co as t) b e tw ee n January 1 a nd 
D e c e mb e r 31 i nc l u si v e of a c al end a r y ea r 

A2702. TRAD I NG SPECIF I CATIONS 

127Q2 . A . Tr a d i ng S chedule 

Futur es contr a cts sh all b e s ch e du l ed for trad i ng during such hour s i n such months a s may be 
d e t e mi l n e d by th e Exchang e . 

42702iB. Thid i ng U nit 

Th e si ze of th e unit of trad i ng s h all b e $ 100,000 tim es th e re s pective C HI S eas on al tota l . 
4 27Q2.C. Pric e I ncr e ment s 

Th e m i n i mum pric e fluctu a tion on th e r es p e ctiv e CH I S e a s ona l futures s h all be 0.1 i nd e x po i nt, and 
h a v e a va l u e of $10,000. 

4 27Q2.D. Pos i t i on L i m i ts, Ex e mpt i ons, Pos i t i on Accountab ili ty a nd R e port a b le Lev el s 

Th e appl i cabl e pos i t i on f i mft s and/or accou ntab ili ty l ev el s, I n a ddi t io n t o th e re po rta ble le v els , a re se t 
forth in th e Pos i tion Limit. Pos i t i on Ac cou nt abil fty a nd R apo rt able L e ve l T able I n th e I nt e rpret a t io ns & 

Sp e c i a l Not i c es S e ct i on of Ch a pter 5. 
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A P e rson s ee k i ng an ex e mpt i on from pos i tbn Umits for bon a fide commerc ial purpos e s sh all a pp l y to 
th e M a rk e t Regu la t i on D e partm e nt on form s provid e d by th e Exchang e , a nd th e Mark e t R e gy ia t l on 
Departm ent m a y grant qu ali fi e d exempt i ons i n i t s s o le d i scr e t i on. 

R e f e r to Rul e 559 for requ i rements concern i ng th e a ggr e gation of pos i t i ons and atl ow a b ie e x e mpt i on s 
from th e sp e c i fi e d pos i tion li m i ts. 

4 2702. E. [R e s e rv e d] 

4 27Q2.F . [R es erv e d] 

4 27Q2. G i Term i n a t i on of Trad i ng 

Futur es trad i ng sha l l t e rm i n a te a t 9:00 a.m. on th e first Exch a nge Bu si nes s D a y th a t Is at f e ast liv e 
ca ien daf days-following-De cemb e r 31 . 

12702 ,H, [Res e rved] 

12702 ,1, [Reserved] 

42703. SETTLEMENT PROCEDURES 

42703. A. F i n a l Se ttlem e nt Pr i c e 

A ll futur es contr a cts r e ma i n i ng op e n at th e term i nat i on of tr a ding s h all b e settled u si ng th e r es p e ct i v e 
CHI S e a s on ai fin al v al u e r e port e d by MDA I nform a t i on Syst e ms, I nc.,, u si ng th e m e thodo l ogy i n e ff e ct 
on th a t d a te. — For e x a mp ter-en-Ja nuary 5, 20Q6, th e 2005 Gu l f Coast S e ason al contr a ct v^ou l d h a v e 
b ee n s e tt le d a t 28.9 CH I i nd e x po i nts. 

4 2703. B . F i na l S e tt le m e nt 

C lea r i ng m e mb e r s ho l d i ng op e n po si t i on s fn a CH I S ea son al futur es contr a ct a t th e t e rm i nat i on of 
tr a d i ng i n th a t contract sh all ma l < e paym e nt to or r e c ei ve payment from th e C le ar i ng Hous e i n 
a ccord a nc e w i th norm al var i at i on performance bond proc e dur e s b ase d on a s e tt le m e nt pr i c e e qua l to 
th e fin al se tt le m e nt pric e . 

4270^. [RESERVED] 

^ 2705. 06. [RESERVED] 
(End Ch a pter 4 27) 



I NTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER ^ 27 



L I M I TAT I ON OF L I AB I L I TY AND DISCLA I MER 

MDA I nform a t i on Syst e ms, I nc. ("MDA", form e r l y 'E a rth Sat") m a k e s no w a rr a nty, expr e ss or i mp li ed, a s to 
th e r e sults to b e obt ai n e d by a ny person or a ny entity from tlie use of tin e Dat a in conn e ct i on with tin e tr a ding 
of futur e s contr a cts, opt i on s on futur es contr a ct s or any oth e r u se . MDA m a k e s no expr ess or i mpl ie d 
w a rr a nt ies , a nd e xpr essl y d is c lai m s all w a rr a nt ies of m e rch a nt a b ili ty or fitn ess for a part i cu l ar purpo se or u se 
w i th r e sp e ct to the CH I . W i thout li m i t i ng a ny of the for e go i ng, in no e v e nt sha ll MDA hav e a ny iia bi li ty for 
any sp e c ial , pun i t i v e , i nd i r e ct, or cons e qu e nt i a l d a mag e s ( i nc i ud i ng l ost prof t ts), e v e n i f not i fi e d of th e 
poss i b ili ty of such d a m a g e s- 
Ch a pt e r 4 27A 
O pt i on s on C M E Hurr i c a ne i nd e x Seas on al Futur es 
427A0O. SCOPE OF CHAPTER 

Th is chapter i s li m i t e d in a pp ii cat i on to opt i ons on CME Hurr i c a ne i nd e x™ ("CHr™) Season al futur es . 
i n a dd i t i on to th i s c ha pter, o p t l on s^ o fi-G H I S e a s on al futur es s h all be subj e ct to th e gen e r al ru le s and 
r e gu la t i ons of th e Exch a nge i nsof a r a s a ppl i c a b le . 

For purpos e s of this chapter unless otherw i se sp e c i fi e d, t i m e s r e f e rr e d h e re i n sha ll refer to a nd i nd i c a t e 
Ch i c a go t i m e . 

4 27AQ1. OPT I ONS CHARACTER I STICS 
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4 27 A 01.A> — C ontr a ct Month s a nd Tr a d i ng Hour s 

Opt i ons contracts s h a l l b e i i s t e d for s uch contr a ct month s a nd s chedu le d for trad i ng dur i rtg such hours 
a s may be d e term i n e d by th e Exchang e . 

1 27A01. B , TY a d l ng U ntt 

Th e trad i ng un i t for a c all opt i on sh all b e an opt i on s comb i nat i on, oon sls t i ng of a l ong c all and a short 

c all , a nd wr il g i ve th e buy e r th e right to purch a s e one r e sp e ct i ve CHI S ea son al futur es contr a ct as 
sp e c i f ie d i n Chapt e r 427. The tr a d i ng un i t for a put opt i on s ha l l b e a n opt i on s comb i n a t i on, con aie t i ng of 
a l ong put a nd a short put , and wi ll giv e the buy e r th e right to sell on e re s p e ctive C HI S eas on al futures 
contract as s p e cifi e d i n Ch a pt e r 4 27. 

A c all opt i on s comb i nat i on w ill con sis t of purchas i ng a c all option for on e future s contract at a fix e d 
stilke-prlce-and-s e H i ng a caH-opt l on for on e futures contract at a ffxed s tri l ^ e pr i c e . A put opt i on s 

comb i nat i on p a ck age will con sis t of selli ng a put option for one future s oontract a t a fix e d strik e pric e 
a nd purch a s i ng a put opt i on for on e futur e s contr a ct a t a fix e d str i k e p rice. 

Th e Exchang e w ill Ji st th e a v a il a b le ca ll a nd put^options comb i n a t i on p a ck a g e s a nd wi il als o determ i n e 
the s equ e nt ial str i k e i nt e rv al s th a t wi l l be li sted far trad i ng (e.g., Long Ca ll 20.0 — Short Cal l 20.1; Long 
Ca ll 20.1 Short Ca li 20.2, etc) 

427A 0 1 . C . — im i n i m u m F luc t u ati o na 

Th e pr i c e of a n opt i on sli ali b e quot e d i n t e rms of th e r es p e ct i v e CIH i . Each index point re pr e s e nt s 
$100,000. For ex a mp le , a quot e of 2 ind e x po i nts r e pr e s e nts $200,000. Th e m i n i mum fluctu a t i on s h all 
be 0.001 CH I ( al so known as one tick), equ al to $100. 

427A01,D, — [Res e rved] 
4 27A01.E. — Ex e rcis e Pric e s 

Ex e rc i s e pnces s ha ll b e st a t e d i n t e rm s of th e respect i v e CIHi S ea son al futur es contr a ct. E li g i b le 
exercise prloes^ha li be at Intervals of O. l i ndex po i ^ 

At th e comm e nc e m e nt of opt i on trad i ng i n a contr a ct month, th e eli g i b l e put and c a il opt i on s ar e a t 
i nt e rva le of 0.1 ind e x point in a rang e of 0 to 50 i nd e x points. N e w opt i on s m a y b e l i st e d for tr a d i ng up to 
and i nc l ud i ng th e tenn i nation of trad i ng. 

Th e Exchange may modify the prov i sions govern i ng the establi s hment of exerc deems 
a ppropriate. 

427A01 . F . — Pos i t i on Li m i t s, fa e mpt i on Si Po si t i on Acoountab ili ty a nd R e portab le Le v aia 

Ttie applicable position limits and/or accountability levels, in addition to the reportable levels, are set 
forth i n th e Posit i on L i m i t, Pos i t i on Accountab iii ty a nd Report a b l e L e v el T a b le i n th e i nt e rpr e t a t i ons & 
Sp e c i a l Not i ce s S e ct i on of Ch a pt e r 5. 

A P e rson s e e k i ng an e x e mpt i on from po si tion li m i ts for bon a tid e comm e rci a l purpo s es s h all a pp l y to 
th e Market Regu la t i on D e p a rtm e nt on form s provided by th e Exch a ng e , a nd the M a r1< e t Regu la tion 
Dep a rtm e nt m a y gr a nt qu a lifi e d e x e mpt i ons In Its sol e d is cret i on. 

R e fer to Rul e 559 for r e qu i r e m e nt s conc e rn i ng th e aggr e g a t i on of po si tion s and ail ow a b i e e x e mpt i on s 
from th e s p e c i fi e d po si t i on li mits. 

4 37AQ1,G, — E R ^ ^rv«q 
^27A 0 1 ,H, [R e s e rv e d] 

427A01J, — T e rm i n a tion of Tr a d i ng 

O p t i on s tra di n g sha ll term i nat e o n th e s am e d at a an d tim e as th e u nd e rly i n g futur e s c o ntr a ct. 

^27A01 , J , — [ - Res e rved] 

427A0S, EXERC I SE AND ASSiGNMENT 

I n add i t i on to the a pp li c a b l e prooaduraa and requirements of Ch a pter 7, the fo ll owing s h all a pp l y to4 i TO 
exe rci s e of CH I Seasonal options . 
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4 27A02.A. — E x e rci se of Option by B uy e r 

An opt i on m a y b e e x e rc ise d by th e buy e r on any Bus i n es s D a y th e opt i on is tr a ded. Exerc ise of a n 
opt i on is a ccomplis h e d by tl^ e clearing member represe nt i ng the buy e r pr es ent i ng an Ex ercise Notice4© 
th e C lea r i ng Hous e by 7:00 p.m. on the day of e x e rc i se. 

An opt i on th a t i s i n th e money a nd has not b ee n liquid a t e d pr i or to th e t e rm i n a t i on of tr a d i ng sh all , i n th e 
a bs e nc e of contr a ry i n s truct i ons d eli v e r e d to the Cl ea r i ng Hou s e by 7:00 p.m. on th e day of e xp i r a t i on 
by th e c lea r i ng m e mber r e pres e nting th e opt i on buyer, be e x e rc i s e d automat i c all y. 

4 27A02.B. — A s s i gnment 

Ex e rc ise not i ces a cc e pt e d by tli e C ie ar i ng Hou se s h all b e assi gned through a proce s s of r a ndom 
sele ct i on to c l ear i ng members with open short po si t i on s i n th e s a m e s er i e s . A c l e a ring member to 

wh i ch a n ex e rcis e not i c e i s a ss i gn e d sha ll b e not i fied th e reof a s soon a s pr a ct i c a bl e a ft e r such notice i s 
a ss i gned by th e C l e a r i ng Hous e , but not l ater th a n 4 5 m i nut e s b e for e th e op e ning of [R e gular Tr a d i ng 
Hour s i n th e und e r l y i ng futur es contr a ct on th e fo l lowing bu si n ess d a y. 

The c iea r i ng m e mb e r a s s i gned a n ex e rc ise not i c e s ha ll b e ass i gn e d a short pos i t i on i n the und e rly i ng 
futur es contract i f a c all is e x e rc ise d or a i ong po si t i on i f a put I s ex e rc is ed. — Th e cl ea r i ng member 
repr e s e nt i ng th e opt i on buyer sh all b e assi gn e d a l ong pos i t i on i n th e underlying futur es contr a ct i f a ca ll 
i& exercised and a short position If^- p ut I s ex eFCfsed^ 

A ll such futur e s posit i ons sh al l b e a ss i gn e d a t a pr i ce e qu a l to th e e xerc i s e pr i ce of th e opt i on a nd sh all 
b e m a rked to mark e t I n a ccord a nc e w i th Ru le 81 4 on th e Tr a ding D a y of a cc e pt a nc e by the C lea ring 
Hou s e of th e exerci se not i c e . 

4 27A03. [RESERVED] 

(End Ch a pt e r 4 27A} 



I NTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 4 27A 
L I M I TAT I ON OF L I ABILITY AND D I SCLA I MER 

MDA I nformat i on Syst e ms, I nc. ("MDA', form e r l y "Earth S a f) m a k e s no w a rr a nty, e xpr e ss or i mp lie d, a s to 
th e r e su i ts to b e obt ai n e d by any p e rson or a ny e nt i ty from th e use of th e D a ta i n conn e ct i on with th e tr a d i ng 
of future s contract s , opt i on s on futur e s contract s or any oth e r u se . — MDA m a k es no e xpr es s or i mp lie d 

w i th r e sp e ct to th e CHI. W i thout li m i t i ng any of th e for e go i ng, i n no e v e nt sh all MDA h a v e a ny li ab ili ty for 
a ny sp e c i a l , pun i t i v e , i nd i r e ct, or consequ e nt iai d a m a g e s ( i nc l ud i ng l ost profits), e v e n i f not i f ie d of th e 
poss i b ili ty of such d a m a g es - 



Ch a pt e r 4 28 

CME H urr i c a n e I nd e x S ea son al M a ximum Futur e s 

^2800. SCOPE OF CHAPTER 

Th i s chapt e r i s li m i t e d i n app li cat i on to CME Hurr i c a n e I ndex ™ ("CH i "™) S ea son al M a x i mum futur e s. 
i n add i t i on to th i s ch a pt e r, CH I S eas ona l M a x i mum futur es sh all b e s ubj e ct to th e g e n e r al ru l es a nd 
r e gu l at i on s of th e Exch a nge i n s ofar as app li cab l e. 

For purposes of th i s chapter, un le ss oth e rwis e s p e c i fi e d, t i m es r e ferr e d h e r ei n shal l refer to and i nd i cat e 
Ch i c a go t i m e , 
428Q1 . CONTRACT SPECIF I CAT I ONS 

CHI S ea son a l Max i mum va l ues w ill be ca l cul a t e d by MDA I nfonnat i on Syst e ms, 

Inc., using th e m e thods d e schb e d tn th e "CME Hurrican e i nd e x: Scop e and D e fin i t i ons" docum e nt, for 
hurr i c a n e s m a k i ng la ndf all i n the fo ll ow i ng J oc a t i on s : 

Gu l f Co a st (Brownsv ill e, TX to AUFL Bord e r) 

F l or i d a (AUFL Bord e r to Fern a nd i na B e ach, FL) 

Southern At l ant i c Coa s t (F e rn a nd i na B e ach, FL to NCA/A Bord e r) 

North e rn At la nt i c Co a st (NCA/A Bord e r to E a stport, ME) 

East e rn US (Brownsv ill e, TX to E a stport, ME) 

Gu l f ^ F l or i d a (Brownsv ille , TX to F e rnand i na B e ach, FL) 
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Florida Gold Coast (Card Sound Bridge, FL to Jupiter Inlet, FL) 

F l or i da * South e rn At la ntic * North a m At l ant i c (AL/FL Bord e r to E as tport. ME) 
Sep arate f u t u n ia co ritr a ctB wi ll be li sta d far tr adi n g on th a majdmum CH I fin al aa tt lg m e nt v alua f o r 
hurrican es th a t m a k e la ndf all I n a e pecfflG l ocat i on ( e .g., Gu l f Co as t) betwe e n January 1 a nd D e o e mb e r 
31 i nc l uaiv e of a c ale ndar y e ar. 

4 2802. TRAD I NG SPEC I F I CAT I ONS 

^2802 . A . Tr a d i ng S chedu te 

Future s contra cts shall b e s ch e du le d for tr a d i ng during s uch hour s I n s uoh month s a s may b e 
d eterm i n ed by the Exchan ge . 

A2B02M. Tr a d i ng Unrt 

Th e si z e of th e unit of trad i ng shal l b e $100,000 tim es th e r es p e ctiv e C HI . 
42802, C , Pr i c e I ncr e m e nt s 

Th e m i n i mum price fluctu a t i on on th e r es p e ctive CH I se a s ona l max i mum futur es s h al l b e 0.1 ind e x 
po i nt, arw l h a v e a va l u e of $10,000. 

4 28Q2.P. Po si t i on Um i t s , Ex e mpt i ons, Po si t i on Account a b iil ty a nd R e port a b le L e v el s 

Th e app licable posi t io n li mft s a nd/ o r accou ntab ili ty le v els i i n a dd it io n to th e r epo rta ble le v ale t a r e se t 
forth I n the Po s it i on L i mit, Po s ition Accountab il ity a nd R e portab le Leve l T a b l e I n th e I nterpret a t i on s & 
Sp e cfa l Not i ce s S e ctfon of Chapt e r 5. 

A P e rson s ee k i ng an e x e mpt i on from pos i tion l i m i ts tor bon a fid e commBrcla l purpos e s sh all app l y to 
th e Mark e t R e gu l at i on D e p a rtm e nt on forms provid e d by the Exchang e ^ and th e M a ri< e t R e gulat i on 
D e partm e nt may gr a nt qualifi e d e xemption s i n its s o le d is cretion. 

R e f e r to Ru le 559 for r e qu i r e ments c on c em i n g th e a gg r ega ti o n o f p o s ition B an d all owa ble e x e m p t io n s 

from th e s p e c i fi e d po si t i on li m i t s . 

4aft02A [R e s e rv ed ] 

^ 28Q2■F■ [R e serv e d] 

42 8 02 .C. T e rm i nation of Trad i ng 

Futur es tr a d i ng sh ali t e rm i nat e at 9:QQ a .m. on th e fir s t Exchange B u si n ess D a y th a t Is at le a s t fiv e 
ca le nd a r day s fo ll ow i ng Dec e mber 31 . 

42g02iHi [Reserv e d] 

428Q24i [R es erv e d] 

42803. SETTLEMENT PROCEDURES 

42SQ3.A. F i na l S e ttlem e nl Pric e 

A ll futur e s contracts r e ma i ning op e n a t th e t e rmfnat i on of tr a ding sh all be s e ttl e d usfng th e r e sp e ct i v e 
CHI S e a s onal M a x i mum fin al v al u e r e port e d by IV1DA I nform a t i on Sy s t e ms, i nc.,, us i ng the m e thodo l ogy 
i n e ff e ct on th a t d a t e . For e x a mp le , on J a nu a ry 5, 200S, th e 2 005 G ul f Coas t Se a so na l M a x i m u m 
contract wou l d h a ve b ee n s e tt le d a t 19.0 CH I i nd e x po i nts. 

Clea r i ng m e mb e rs ho l d i ng op e n po si t i ons i n a CH I Seasona l Majtlmum future s contr a ct at th e 
t e rm i n a t i on of tr a d i ng I n th a t contract s h all m a k e paym e nt to or rece i v e paym e nt from th e C l e a ring 
Hou se i n a ccord a nc e w i th nomia l v a riation perfomianoe bond proc e dur es b ase d on a se ttl e m e nt pric e 
e qua l to th e fin al s ettl e m e nt pric e , 

4 2804. [RESERVED] 

4 2805. - 06. [RESERVED] 

(End Chaptor 12 8 ) 
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I NTERPRETAT I ONS AND SPEC I AL NOT I CE S 
RELAT I NG TO CHAPTER 4 28 
L I MITAT ION OF LJABILITY AND DISCL A I MER 

MDA I nform a t i on Syst e ms, I nc. ("MDA", fo rmerly "E a rth S a t") m a k e s no w a rranty, e xpr e ss or i mp lie d, as to 
th e r e su l ts to b e obt ai n e d by a ny p e rson or a ny e ntity from th e us e of th e Dat a I n connection wfth th e tr a d i ng 
of future s contr a ct s , opt i on s on futur es contracte or a ny other us e , MDA m a k es no e xpr ess or i mp lie d 
warr a nt i e s , and e xpr e ss l y d is c lai m s all warranti es of m e rch a nt a b il ity or fitn e ss for a part i cu la r purpo se or u se 
w i th r e sp e ct to th e CH I . W i thout li m i t i ng any of th e for e go i ng, i n no e v e nt s ha ll MDA h a v e a ny fiabf l ity for 
a ny s p e ci al , pun i t i v e , i nd i r e ct, or con se qu e nt i a l d a m a g es ( i ncluding l o s t profits), e v e n I f not i fi e d of th e 
pos si b ili ty of s uch damag e s. 

Chapter 42dA 
Op tions on CME Hurr i c a n e Ind e x 
Se a sona l Max i mum Futur e s 

^ 28A00. SCOPE OF CHAPTER 

Th is ch a pter Is li mit e d I n app li cat i on to opt i ons on CME H urr i can e I nd e x™ ("C H r™) S ea son al 
M a ximum futur e s. — I n a dd i t i on to th i s chapter, opt i on s on CH I Se as on al M a ximum futur es sha ll b e 
subject to the g e n e r al ru les a nd r e gu l at i ons of the Exchang e i nsofar a s a pp l ic a bl e . 

For purpo ses of this ch a pt e r, un l e s s oth e n A 4 se s p« i fied, t i m es r e f e nred h e r ei n s h a l l r e f e r to a nd i nd i c a t e 
Ch i c a go t i m e . 

4 28A Q 1. OPT I ONS CHARACTERISTICS 

^28A01.A. — Contr a ct Months a nd Trad i ng H ours 

Opt i ons contract s s ha ll b e l is t e d for s uch contr a ct months a nd sch e du l ed for trad i ng during s uch hour s 
as may b e d e t e nn i n e d by tirw Exchange. 

128A01 ,B, — Ttad i ng U n i t 

Th e trad i ng un i t for a c all opt i on sha ll b e a n opt i on s comb i nation, con sis t i ng of a l ong c all and a s hort 
ca ll , a nd wi ll g i v e th e buy e r th e right to purcha s e on e r es p e ctiv e CH I S eas ona l M a x i mum futur e s 

contract as spec i fi e d i n Chapt e r 4 28. The trad i ng un i t for a put opt i on sh all b e a n opt i ons comb i n a t i on, 
con si st i ng of a l ong put a nd a short put , a nd w ill giv e th e buyer the right to s ell one r es pect i ve CH I 
Se a sona l M a x i mum futur es contract a s s p e c i fi e d i n Ch a pt e r 4 28. 

A c all option s comb i n a t i on v/l ll con sis t of purch asl r^ a c all option for on e future s contract a t a fix e d 

strike price and seUing a call option for one futures contract at a f^xed strike pr i ce. A p ut opt i ons 
comb i n a t i on package w ill cons i st of s ei ting a put opt i on for one futures contract a t a fix e d s trike price 
an d p u rcha si n g a p ut op ti o n for o n e f u t u r es contract at a fix ed s trike pric e . 

Th e Exch a ng e wi ll li st th e a v aila b le c all a nd put opt i on s comb i nat i on p a ckag e s a nd w il l a l so d e t e rm i n e 
th e s e quent i a l s trike I nt e rv ale th a t \vi ll b e li st e d for trad i ng ( e .g., Long Cal l 20.0 — Short Ca ll 20.1; Long 
Ca ll 20.1 — Short Ca ll 20.2, e tc.) 

42 8 A01 iCi — Mi n i mum Ftuctuatton s 

Th e pric e of an opt i on s h all be quot e d I n t e mi s of the re s p e ctiv e CH I . Each I nd e x po i nt represents 
$100,000. For ex a mp le , a quot e of 2 I nd e x po i nt s repr ese nts $200,000. Th e m i n i mum fluctuat i on s h all 
b e D.QD1 CH I ( als o known as on e tick), e qu al to $100. 

4 2 8 A01 ,P, — [R ese rv e d] 

4 2&A01.E. — Exerc i s e Pr i c e s 

Ex e rc ise pric es s h a l l b e s tat e d i n t e rm s of th e r e sp e ct i v e CH I S eas onal Max i mum futur es contract. 
E li g i b le exerc ise price s sha ll b e at i ntertf ais of 0.1 I nd e x point ( e .g., 10.1, 10.2, 10.3. etc.). 

At th e comm e no e m e nt of-optlon trad i ng In a c o ntract month , th e eli g i b le put a nd ca ll opt i ons are at 
i nterv als of 0.1 i nd e x po i nt in a r a ng e of 0 to 30 I nd e x po i nts. N e w opt i ons m a y b e li st e d for trad i ng up to 

and inciuding the t e rm i nat i on of trad i ng. 

Th e Exchang e may mod i fy th e prov isi ons govern i ng th e e stab lis hm e nt of e x e rc i s e pricos as I t dooms 
appropriat e . 
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4 28 A 01 . F. — P o s iti o n Limit S i B x e mpt i on s ^ Po si t i on A ccount a b ili ty a nd R e port a b le L e v els 

Th e app li cab le po si t i on li m i t s a nd/or a ccount a b ili ty le v eIS p In a dd i t i on to th e report a b l e le v els , a r e se t 
forth i n the Po s it i on L i m i t, Po s ition Accounftab ll fty a nd R e port a b le L e v el T a b le i n th e I nt e rpr e t a t i on s & 

Sp e c ial Not i c e s S e ction of Ch a pt e r 5. 

A P e rson s ee k i ng a n e x e mpt i on from pos i tion il m i ts for bon a fid e comm e rc i a l purpo s e s s h all a pp l y to 
the M a rk e t R e gu la t i on D e partm e nt on forms prov i d e d by th e Exchange, and th e Market R e gu l ation 
D ep artm e nt may grant qualifi e d e x e m p tion s i n its so le d i scr e t i on- 
Ref e r to Ru l e 558 for requ i r e m e nt g co n c ern i ng th e a ggr e gat i on of po s iti o n s an d all owab le e x e m p t io n s 
from the sp e c i fled pos i tion l i mit s . 

428A01. Q . — [R ese rv e d] 

128A01, H > — [R es erv e d] 

^28AQ1 . L T e rm i nation of Trad i ng 

Opt i on s trad i ng sha ll t e mr> l n a t e on th e s am e d a t e a nd tim e a e th e und e rlying future s oontriGt. 
4 28 A 01.J. — [Res e rved] 
428A02. EXERC I SE AND ASS i GNMENT 

I n add i t i on to th e a pp li c a b le proc e dur es a nd r e qu l r e ment e of Ch a pt e r 7, the ftD ll owIng e ha ll a pp l y to the 
e x e rc ise of Cl-l l S eas on al Maximum option s . 

An opt i on may b e e x e rc i s e d by the buy e r on a ny Bu si n ess Day the opt i on is trad e d. Ex e rc ise of a n 
opt i on is a oGomp i i s h e d by t i i e c iea r i ng m e mb e r repr es ent i ng th e buy e r pr ese nt i ng an Ex e rci se Not i c e to 
th e C le aring Hou se by 7:00 p.m. on th e da y of e x e pc lsa . 

An opt i on that i s i n th e mon e y and ha s not b ee n liqu i dat e d pr i or to th e t e rm i nat i on of tr a d i ng shafL i n th e 
ab se nc e of contr" a Fy4n&truct i on s d e liv e r e d to th e Cl e aring Hou se by 7:00 p.m. on the d a y of e xp i r a t i on 
by th e c l earing memb e r repr e s e nt i ng the option buy e r, b e e xerc ise d a utomatic al ly. 

^28A02 .B, — Ae sl gnment 

Ex e rc ise not i c es a cc e pt e d by th e Cl ea r i ng IHou se s h al l b e a s si gned through a proc ess of random 

s el ection to c le ar i ng m e mb e rs w i th op e n short pos i t i on s i n th e sam e s e r ie s. A c lea ring m e mb e r to 
wh i ch a n ex e rc ise not i c e i s as si gn e d shai i b e not i fied th e reof a s soon a s pract i c a b le a fter such not i ce is 
assi gn e d by th e C lea r i ng Hou se , but not la t e r th a n 4 5 minL i t e s b e for e th e open i ng of R e gu la r Tr a d i ng 
IHour s i n th e underlying future s c ontract on the following Business Da^ 

Th e cte a r i ng m e mb e r a ss i gn e d a n e x e rc i s e not i c e sh all b e a ss i gn e d a short pos i t i on i n th e und e r i ying 
futur e s contr a ct i f a ca ll i s e x e rc i s e d or a long pos i t i on i f a put i s e x e rc i s e d. — Th e c lea r i ng m e mb e r 
r e pre s ent i ng the option buy e r sha ll b e assi gn e d a l ong pos i t i on in th e und e rly i ng futur es contr a ct i f a c all 
Is e x e rc ise d a nd a short po s it i on if a put i s ax e rc i s ad . 

A ll such futur e s pos i tions shal l b e ass i gn e d at a pr i c e e qu al to th e e x e rc i se pr i c e of th e opt i on and eha l l 
b e mark e d to mark e t-lf^-accofd a nc e w i th Ru l e 81^ on th e Trad i ng D a y of a cc e ptance by th e C lea ring 
IHou ae of th e ex e rc ise notic e . 

428A03^ [RESERVED] 

(End Chapt e r ^28A) 

I NTERPRETAT I ONS AND SPEC I AL NOT I CE S 
RELAT I NG TO CHAPTER 4 2SA 
UMITATION OF LIABILITY AND DISCLAIMER 

MDA I nform a t i on Syst e ms, I nc. ("MDA', form e riy "E a rth S a t") m a k e s no w a rr a nty, e xpr e ss or i mp lie d, a s to 
the re s ult s to b e obt ai n e d by any p e rson or a ny e ntity from th e u se of th e D a t a i n connection with the trad i ng 
of futures contr a ct s , opt i on s on futur e s contract s or a ny oth e r u se . MDA mak es no e xpr ess or i mp lie d 
warr a nt ies , and e xpr e ss l y d is c la im s all warrant ies of merch a nt a b il ity or fitn e s s for a p art i cu la r purpo s e or u se 
with resp e ct to th e CH I W i thout li mrtrng a ny of th e for e go i ng, i n no e v e nt sh all MDA h a v e a ny lia b i l i ty for 
a ny s p e ci al , pun i t i v e > Indir e ct, or con se qu e nt i al d a m a g es ( i nc i ud i ng l o s t prof i t s ), e v e n i f notifi e d of the 
po ssi b ili ty of s uch damag es . 

Ch a pter 4 30 
CME H urric a n e I nd e x 
Se cond E v e nt Se a son al M a ntmutn Ca t -l n - A- B ox FutU F B S 

SCOPE OF CHAPTER 
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Thfs chapter is iimited in appl'cat'o'- to Hurricane ir^dex^'-' fCHr'T^-') Second Event Ssasaffal 

M a x i mum C a t -j n-A - Box futur e s. I n a ddit i on to this ch a pt e r. CH I S e cond Ev e nt S ea son al M a x i mum Cat - 
I n - A -B ox future s s h all be s ubj e ct to th e g e nera l ru l e s a nd r e gu la t i on s of th e Exch a ng e I n e of a r a s 
a pp li c a b le . 

For purpo s es of thi s ch a pt e r. unJ ees oth e rw ise s pec i fied, lim e s r g fem e d h e r ei n s h a l l r e f e r to a nd i nd i cat e 
C h ic ag o tim e . 

^ 3001 CONTRACT SPEC I F I CAT I ONS 

CH I S e cond Ev e nt S eas on al M a x i mum C a t- l n - A - Box va l ue s wfII b e c al cu la t e d by MDA I nform a t i on 
Sy s t e m s , I nc.. u si ng th e m e thod s d es cr i b e d In th e XIVIE IHurric a n e i nd e x: Scop e a nd D e fin i t i ons" 
document, for hurrican es e nt e ring th e fo ll owing g e ogr a ph i c a r e a s : 

* Q a l v aa t o n - M obila (ar e a bou n d e d by on th e w e st, 87°3Q'0''W on th e e a s t; 27**3 Q ' 0 ''N o n th e 

s outh, a nd th e corr e sponding s e gm e nt of the US co a st li ne on th e north) 

S e parat e future s contr a ct s w ill b e lis t e d for trad i ng on th e se cond max i mum CIH I C a t -i n -a- Box fina l 
s ett le m e nt va l ue for huntcan e s that e nter a s pecific g e ogr a ph i c area ( e .g.. G al veston - Mob il e) betwe e n 
Jamiary 1 and Decembe r 31 i nc l u s ive of a ca l end a r ye a r. 

/I3002. TRAD I NG SPEC I FICAT I ONS 

^3QQ2 . A . TrHa4 i n§ Sohedii le 

Futur es contr a cts s h all b e s ch e du le d for tr a d i ng during s uch hour s I n suoh month s a s may be 

de term i n e d by th e Exch a nge 

43002. B . Tr a d i ng U n i t 

The si z e of th e un i t of trad i ng sh a ii b e $100,000 t i m e s the r e sp e ctiv e CH I S e cond Ev e nt S ea son al 
Maximum Cat -l n - A - Box valu e , 
4 300 Z C. Pri ca I n c r a m a nte 

The-^lnlmum price fluctuation on the r e spectiv e CHI Second Ev e nt S eas on al Max i mum C a t -l n -A- Box 
futur es sh all b e 0.1 i nd e x po i nt, and have a vaiu e of $10,000. 

^3QQ2 .P. Po si t i on Li mit s, Ex e mptioni S, Po si t i on Accountab ili ty a nd Report a b l e Le ve l s 

Th e app li cab l e pos i t i on l i mits and/or acoountab lil ty le v els , In a dd i tion to the reportable le v el s, are set 
forth I n the Po s it i on L i m i t, Po s it i on Accountab ili ty and R e port a b le L e v el T a b le i n th e F nt e rpr e tat l on s & 
Sp e cia l Not i c es S e ct i on of Chapt e r 5. A P e rson s e e k i ng a n e xemption from po si t i on li m i ts for bona fide 
commero i a l pu rp ose s h all a p pl y to th a Mark e t R eg u la t i on D e p a rtm e nt on fonn s prov ided by th e 

Exchange, a nd th e M a rk e t R e gu la t i on D e paftm e nt may g rant qua li fi e d e x e mpt i ons i n i t s so le d i scretion. 

R e f e r to Ru le 559 for r e qu i r e m e nts conc e rn i ng th e a ggr e g a tion of po si tion s and al low a b ie e x e mpt i ons 
f^om th e s p e c i fi e d po si t i on li mit s . 

4Zm2M. [R es erv e d] 

4 3 QQa i F i [R ese rv e d] 

43002.G^ T e rm i n a tion of Trading 

Futur e s trad i ng s h al l t e rm i n a te at 9:00 a.m. on th e first Exchang e Bu si n ess D a y that Is a t l eas t fiv e 
ca le nd a r day s fo ll ow i ng D e cemb e r 3 1 . 

4 3002. H [Reserved] 

43002ili [R ese rv e d] 

^ 3003. SETTLEMENT PROCEDURES 

13QQ3 . A . Fi na l Se tt le m e nt Pr i c e 

A ll futur es contr a cts rem ai n i ng op e n a t th e t e mi i n a t i on of tr a d i ng s h all b e se ttl e d u si ng th e r ee p e ct l ve 
CH I S e cond Ev e nt S ea son al M a x i mum C a t - ln - A-Box fin al va l u e r e ported by MDA i nfonnat i on Systems, 
I n c .. usi n g th e m e th odol o g y i n e ffect o n th a t date. For e xamp le , on Ja n ua ry 5, 2006. th e 2DD5 
Ga l v es ton - Mob ile S e cond Ev e nt S eas on al Max i mum C a t -l n - A - Box contract wou l d hav e b ee n se tt le d at 
10. 9 C HI I nd e x po i nt s (l e ., H unloan e Rita wh i ch enter e d the a re a a fter H untcan e Katrlna). 

43003, B, F i na l S attl a m e nt 
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Glearlng members holding open pos^tic^s t. a CH! Ssrnnci zvsn" Seaso^-aS Maximum Cat -l n - A - B o x 
futur e s contract a t th e t e rm i n a t i on of trad i ng i n th a t contr a ct sh all m a k e p a ym e nt to or r e c ei v e paym e nt 
from th e C l earing H ouse I n a ocord a nc e wtth norma l vari a tion p e rformanc e bond proc e dur es ba se d on a 
s e tt le m e nt pric e e qua l to th e fin al s ettl e m e nt pric e . 

43004. [RESERVED] 

i1 30Q 5. 06. [RESERVE D ] 

(End Chapter ^30) 

I NTERPRETAT i ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 430 
L I M I TAT I ON OF L I A BI L I TY AND D I SCLA I MER 

MDA I nfomnal i on Sy s t e ms, I nc, ("MDA", form e rly "E a rth Sat") mak es no wannnty, e xpr ess or i n^p l i e d. as to the resu l t s 
to be obtafned by a ny per s on or a ny ent i ty from the use of th e Data I n conn e ction vAth the trad i ng of futur ec contract B , 
opt i on s on futur es contracts or a ny other us e . MDA mak e s no e xpr es s or i mpl ie d w a rr a nt ies , a nd e xpr es s l y d is c lai m s 
all w a rr a nt ie s of m e rch a nt a ta li ity or f i tn e & s4Qf-a-paftlcular pu rpo se or u se w i th r e spect to th e CH I . W i thout li m i t i ng any 
of th e for e go i ng, i n no e v e nt s h a l l MDA h a v e a ny li abi li ty for a ny sp e c ial , pun i tive, i nd i rect, or cons e qu e nt ial d a m a g es 
( I ncluding lost profit s ), e v e n i f not i fi e d of th e po ss ib ili ty of s uch d a mag e s- 
C h a pt e r 43QA 
O ptlot^ e on C ME Hurrican e Ind e x 
Se cond E v e nt Seas on al M a ximum C at -l n -A-P ox Future s 
43QA0Q. SCOPE OF CHAPTER 

Th i s ch a pter i s li m i t e d i n a ppl i c a tion to opt i ons on CME Hurr i c a n e I nd e x™ ("CH j "™) Second Ev e nt 
S ea sona l Maximum Cat -l n - A - Box futures. I n addit i on to th i e ch a pt e r, options on CH I S e cond Ev e nt 
S ea son al Max i mum C a t -l n - A - Box futur e s sha l l be subject to the genera l rul e s and regu l at i ons of the 

Exch a ng e i n s of a r a s a pp li c a b le . 

P or pufposes of th is ch a pt e r, un less oth e r^f lse sp e c i fi e d, t i m es r e f e rr e d herein sha ll r e f e r to a nd i nd i c a t e 
C h ic ag o tlm e i 

^ 30A01. OPT I ONS CHARACTERISTICS 

4 30A01.A. — Contr a ct Mont hs a nd Tr a ding H our s 

Opt i ons contr a cts s h a i l b e lis ted for s uch contr a ct month s a nd e ch e du l ed for tr a d i ng dur i ng such hour s 
a s may b e d e t e rm i n e d by th e Exchange. 

4 3 0A01 ,B, Trad i ng Unit 

Th e trad i ng un i t for a c al l opt i on sh a l l b e a n opt i on s comb i n a t i on, con si st i ng of a l ong c all a nd a s hort 
ca l i. a nd w ill g i ve th e buyer th e right to purcha se on e r e sp e ct i v e CH I S e cond Event S eas on a l M a x i mum 
Cat -l n - A rB ox flitur ee contract a s s p e cifi e d I n Chapt e r 4 30. Th e trad i ng unit for a put option sh all b e a n 
opt i on s comb i n a t i on, cons i st i ng of a l ong put and a short put , a nd wi ll g i v e th e buy e r th e r i ght to s e ll 
on e r es p e ct i v e CH I S e cond Ev e nt S eas on al M a x i mum C a t -l n - A - Box futur e s contr a ct a s sp e c i fi e d i n 
Ghapter430. 

A c all option s comb i n a t i on w ill cons is t of purcha si ng a c ati opt i on for on e futur e s contract a t a fix e d 
s trike pr i c e and seiii ng a c all opt i on for one futures contr a ct at a fixed s trik e pr i c e . A put opt i ons 
comb i n a t i on packag e vyi ll con sis t of selli ng a put opt i on for on e future s contr a ct a t a fix e d strik e price 
a nd purcha si ng a put opt i on for on e futur e s contract a t a f i x e d strik e pric e . 

Th e Exchange w ill lis t th e ava il ab l e c all and put opt i ons comb i nat i on s and wi ll a ls o d e t e rmin e the 
s equ e ntia l s tr i k e i nt e rv als that wi ll b e lis t e d fior trad i ng ( e .g.. Long C all 2Q.Q — Short Ca ll 20.1; Long C all 
20.1 Short Ca ll 20.a, otc.) 
4 30A01,C, — M i n i mum F l uctu a t i ons 

Th e price of an option sha il be quoted i n t e nm s of th e r e sp e ct i ve CH I . E a ch i nd e x po i nt r ep re se nts 
$100,000. For e xamp le , a quot e of 2 I nd e x po i nt s r e pr es ent s $200,0130, Th e min i mum fluctuat i on s h all 
be 0.001 C HI ( als o known a s on e tick), e qu al to $100. 

430A01,D. — [R ese rv e d] 

430A0t.E. — E x e rc is e Price s 



32 



Exercise prices shall be stated in terms 'he respective CH! Second Event Seasonal Maximu m futur es 
contract. E li g i b ie e x e rc i s e pr i c e s sha ll be a t i nt e rv al s of 0.1 ind e x point ( e g., 1Q.1. I0.2p 10.3, e tc.). 

At the oomm e no e m e nt of option tr a d i ng I n a contract month, th e eli g i b le put a nd c all opt i on s a re at 
i nterv al s of 0.1 i nd e x point I n a rang e of 0 to 60 I nd e x po i nts. N e w opt i on s m a y b e lis t e d for tr a d i ng up to 

and Including th^ termination of trading. 

Th e Exch a nge may mod i fy th e prov i s i ons gov e rn i ng th e est a b l ishment of ex e rc is e pr i ce s a s i t d e em s 
appropriat e . 

430 A 0 1 . F . — P ocl l lo n Ll mte , Ex e m p i lo n ci P ocl l lo n A ccou nta bili ty a n d R epo rta ble Le w ie 

The applicabfe position li m i ts a nd/o r accountability Isvsis, In addition to the r e port a b le le v els, are set 
forth i n th e Po s it i on L i m i t. Po s ition Accountab i i i ty a nd R e portab le L e v el Tab le i n the i nt e rpr e tat i on s & 
Speci a l Not ices Sec ti o n o f Cha p t e r 5 . 

A P e rson s ee k i ng a n e x e mpt i on from pos i tion l i mits for bon a fid e comm e rc ial purpos e s sh all a pp l y to 
the Marl< e t R e gu la t i on D e p a rtm e nt on form s provid e d by the Exch a ng e , a nd t i r te M a rtl e t Regu la t i on 
Departm e nt may grant qua l ifi e d e x e mpt i on s i n its s o le d is cretion- 
Refer to Ru le 559 for r e qu i r e m e nts oono e m i ng th e a ggreg a tion of po s ition s and all owab le ex e mpt i on s 
from th e s p e c i fied pos i t i on ftmit s . 

4 3QA01 ,G, — [Re se rv e d] 
^3QA01 ,H, — [R es erved] 
4 30 A 0 1 . L T e rm i nati o n o f Tra di n g 

Opt i on s trad i ng sha ll t e mfi i n a te on th e s am e d a le and tim e as th e und e rly i ng futur es contr a ct. 
4 30A01,J. — [Re se rv e d] 
4aQAQ2. EXERC I SE AND ASS I GNMENT 

i n a dd i t i on to the a pp li c a b le proc e dures a nd r e qu i rem e nts of Ch a pt e r 7. th e fo il owing s h ali a pp l y to th e 
e x e rc ise of C HI S e cond Ev e nt S e a s ona l M a x i mum opt i on s , 

4 30A02 i A i — Bx e ro lee of Opt i on by i uyer 

An opt i on m a y b e e x e rc i s e d -te y th e buy e r on l y on th e t e rm i n a t i on of Tr a d i ng Day. Ex e rc ise of a n opt i on 
is accomp lis h e d by th e c iea r i ng m e mb e r r e pr ese nt i ng th e buy e r pr ese nting an Ex e rc i s e Not i c e to th e 
C l earing H ou se by 7:00 p,m. on th e d a y of e xero lse . An option that Is I n th e mon e y and has not boon 

C le ar i ng IHous e by 7:QQ p.m. on th e day of exp i r a t i on by^the clearmg memb e r repr e s e nt i ng the opt i on 
buyer, b e exercised automatical l y. 

430A02 iBi — A s s i gnm e nt 

Ex e rc i s e not i c es a cc e pt e d by th e Cte a r i ng House s h all b e assi gn e d through a proc ess of random 
sele ction to c lea r i ng m e mb e r s w i th open si iort posit i on s i n th e s a m e se h es . A c lea r i ng member to wh i ch 
an e x e rc ise noUc e is assi gn e d s ha ll b e notifi e d ther e of as s oon a s pr a ct i c a b le aft e r such notic e Is 
a s s i gn e d by th e C lea r i ng Hous e , but not la t e r th a n 4 5 minutes b e fore the o pe n i n g c f R egula r Tr adi n g 
Hour s in th e und e rly i ng futur es contract on th e fo ll ow i ng Bus i n e ss Day. 

Th e c le ar i ng m e mb e r ass i gn e d a n e x e rc i se notic e sh all be ass ign e d a s hort po s ition I n th e und e rly i ng 

future s contr a ct i f a c all is e x e rc ise d or a l ong po si tion i f a put is e x e rc ise d. Th e c iea r i ng memb e r 
r e pre s ent i ng the option buy e r s h all b e assi gned a l ong po si t i on i n th e und e r l y i ng futur es contr a ct i f a c a l l 
Is e x e rc is ed and a short posit i on if a put i s exerc i sed. 

Al l such futures pos i t i ons s ha ll b e a ss ign e d a t a pr i c e e qu a l to th e e xerc i se pric e of th e opt i on and sh a ll 
b e m a rk e d to m a rk e t i n accordanc e w i th Ru le 81 4 on th e Trad i ng D a y of a cc e pt a nc e by th e C le aring 
Hou se of th e e x e rc ise notic e . 

^3DA03. [RESERVED] 

(End Chapter 4 30A) 

I NTERPRETAT I ONS AND SPECIAL NOT I CES 
RELAT I NG TO CHAPTER 430 A 
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L I M I TAT I ON OF L I AB I LfTY AND D I SCLAIMER 

MDA I nfomn a t i on Sy s tem s . I nc. ( "MDA", form e r l y "E a rth S a f) m a k es no w a rr a nty, e xpr e s s or i mp l ied, as to th e 
result s to b e obta ined by any person or any entity from the use of the Data I n connection with the trading of 
futures contracts, opt i ons on futur e s contr a cts or a ny oth e r u se . — EQECAT mak e s no expr e ss or I mp li e d 
warr a nt i e s , a nd expr e ss l y d i scla i ms all warrant ie s of nn e rchant a b lli ty or ffln e ss for a p a rt i cu la r purpos e or u se 
mth resp e ct to th e CH I , Without l im i ting a ny of th e for e go i ng, i n no e v e nt sh all EQECAT h a v e a ny li ab ili ty for any 
s pec i a l , p u n i t i ve. I n di r e ct, o r o g n seque nt l a l dam a g e s ( i nc l ud i ng l ost profits), ev e n i f notifi ed of th e possibil ity o f 
su ch da riia ges ^ 

Chapter 4 31 

CUE Hurricane Index 
Seasonal Cat-ln-A-Box Futures 

43100. SCOPE OF CHAPTER 

Th i s chapt e r i s l im i t e d I n a ppl i c a t i on to CME Humo a n e I nd e x™ ("CHi"™} C a t -l n - A - Box futur es . — In 
add i t i on to th is chapt e r, CH I S eas on al C a t -l n - A-Box futur e s s ha l l b e s ubj e ct to th e gen e ra l ru les and 

r e gu la t i on s of th e Exch a ng e i n s ofar as app li c a bl e . 

For purpo ses of th is ch a pt e r, un less oth e nAfi se sp e c i fi e d, t i m es r e f e rr e d h e r ei n s h all r e f e r to a nd I nd i c a t e 
Chicago tim e . 

CH I S e ason a l C a t -l n - A - Box v al u es w ill be c a lcul a t e d by MDA u si ng th e m e thod s d es cr i b e d I n th e "CME 
Hurr i cane I nd e x: S c ope a nd Pe finltion B " doc um e nt, for h u nl ca n es e nt e rin g th e fo ll owin g geog ra p h ic 

^rosisii 

Ga l v ee ton - Mob lle ( a r ea bound e d by 85°30'0°W on th e we s t. 8 7^0'0"W on the eas t, 57°3Q'0"N on 
th e south, a nd th e conre s pond i ng s egm e nt of th e US coa s t li n e on th e north) 

S ep arat e futures c o ntract s wi ii be lis ted f o r tra di n g o n th e ac c u mu la t e d CH I C a t -i n - A - Box fina l 
settlem e nt v al u e s lor all hunlcane s th a t enter a e p e c i flc g e ograph i c a rea ( e .g., G al ve e ton - Mob lle ) 
betwe e n Janua ry 1 an d D e c e mb e r 31 i nc l u s iv e of a c ale nd a r y ea r. 

^3102. TRAD I NG SPECIF i CATIONS 

43402. A. Tl-adlrvg Scheckile 

Futur e s contr a ct s s h all b e s ch e du le d for tr a d i ng dur i ng such hour s i n s uch month s a s m a y b e 
de t e mfi l n ed b y ti'w Exchan ge . 

^31Q2 .B. Tr a d i ng U nit 

Th e si ze of the unit of trad i ng s h all be $ 100,000 tim es th e re s pective C HI S eas on al Cat- l n - A -B ox v al u e . 
4 31Q2.C. Pric e i ncrem e nts 

Th e m i n i mum pr i c e fluctuat i on on the^^pectlve CHI Seaeona l Cat - ln - A - Box^^^ 
po i nt, and h a v e a va l u e of $10,000. 

43102.D. Pos i t i on L i m i ts, Ex e mpt i ons, Pos i t i on Accountab i l i ty a nd R e port a b le L e v el s 

Th e a pp li c a b le p o s i t i on li m i t s a nd/or a coountab ili ty le ve l s, i n add i t i on to th e reporta bl e le ve l s, are s et 
forth I n th e Po s it i on L I mH. Po s it i on Accounftab ll lty a nd R e port a b le L e ve l T a b le I n th e I nt e rpr e t a t i ons & 

Sp^e- ial Not i c es S e ct i on of Chapter 5. 

A Person seeking an exemption from position limits for bo na fid e comm e rc i a l purpo ses s h all a pp l y to 
th e M a rket R e gu la t i on D e p a rtm e nt on forms prov i ded by th e Exchange, end the^Market Regulation 
D e p a rtm e nt m a y grant qu ali f ie d e x e mptlori s In its sole discre t i on. 

R e f e r to Ru l e 559 for r e qu i r e m e nts conc e rn i ng the aggr e gation of pos l tiofls-aM all ow a b le ex e mpt i on s 
fr o m th e speci fi ed posi t io n li mits. 

^31P2 .B. [R e e e rv e d] 

4 3102.F. [Res e rv e d] 

43102.G. Termination of Trading 

Futur e s trad i ng sh ali t e rm i nat e a t 9:00 a.m. on th e f i rst Exch a ng e Bus i n e ss Day th a t i s at le ast fiv e 
ca le nd a r day s ftei ll owing D e c e mb e r 31 . 
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4 3102. 1 . [R ese rv e d] 

^3103. SETTLEMENT PROCEDURES 



4 3103. A . F i n al S e tt le m e nt Pr i ce 

A ll futures contr a cts r e ma i n i ng op e n a t th e t e rm i n a t i on of tr a d i ng sh all b e s e tt le d us i ng th e r e sp e ct i v e 
CH I S e a s on al C a t -l n-A - Box f i nai v al u e r e port e d by MDA I nformat i on Syst e ms, I nc., u si ng th e 
m e thodology in e ffect on th a t d a t e . — For e xamp le , on J a nii a ry 5, 2006, th e 20Q5 Galv es ton - Mob i l e 
Sa a fto na l Cat -l n - A -Bo x c ontra c t wo uld haw bee n cc ttte d a t 33 . 3 CH I I n de x pol nt i . 

^3103 .B. F i na l Se tfl e ment 

C le ar i ng m e mb e r s ho l d i ng op e n po sitions In a C HI S ea sona l Cat -l n - A -B ox futur es contr a ct at th e 
t e rm i nation of tr a d i ng i n that contract shai i make p aym e nt to o r n acel v e pa ym e nt from th e Ctearin g 
Hou se I n a ccordanc e with nonnal v a riation performanw bond procedures bas e d on a settlement price 
e qu al to th e fin al s ett le m e nt price. 

431 05. - 06. [RESE^EdI 

(End Chapt e r 431) 



i NTERPRETAT I OMS Ah t D SPECIAL NOT I CES 
RELAT I NG TO CHAPTER 1 31 

L I M I TAT I ON OF L I AB I L I TY AND D I SCLAIMER 

MDA Infofmat+ofHSystem^Sr Inc. (' M DA", fomf^ e Ny "Earth Sat") m a k e s no warranty, e xpr e ss or i mp lie d, a s to th e 
r e su l ts to b e obt ai n e d by a ny p e rson or any e nt i ty from th e us e of th e D a ta i n conn e ct i on w i th th e tr a d i ng of 
futur es contr a cts, opt i on s on futur es contracts or a ny otii e r u s e. MDA m a k es no e xpres s or i mpli e d warr a nt ie s, 
and expressly d i sc l a i m s all w a rr a nt ies of m e rch a nt a b il ity or fitn ess for a p a rt i cu la r purpo se or u se with r es p e ct to 
theXHL Without li m i t i ng any of th e for e go i ng, i n no e v e nt shaH-MDA hav e a ny li ab ili ty for any apa c iai ^ pu nit i v e ^ 
I nd i r e ct, or con e equent l a l dam a g es ( i ndud i ng i o s t profits), e v e n I f notltl e d of th e po eel b ll lty of e uoh d a m a g es . 

C haptor ^ 3 1A 
Q ption a on C M E H urric a n e I nd e x 
Sea son al Ca t -l n ^ A ^io x Future s 

431AQ0. SCOPE OF CHAPTER 

Th i s chapt e r is li m i t e d i n a pp li c a t i on to opt i ons on CME Hurr i can e I nd e x™ ("CH I ""^'^) S ea sona l Cat -l n^ 
Box futur es . — I n a ddit i on to th is chapt e r, opt i ons on CHI S e a s on al Cat - ln - A - Box futur es sh all b e subject 
to th e g e n e ra l m i e s a nd r e gu l at i on s of th e Exch a ng e i n s ofar a s a pp li c a b le . 

For purpos e s of this chapter, unless otherwise speclfled, times rsferrsd herein sh a lt refer to a nd Indicate 
Ch i cago tim e . 

431 A01. OPT I ONS CHARACTER I ST I CS 

4 3IAOI1A , — Contr a ct Months a nd Tr a d i ng H our s 

Opt i on s contract s s h all b e lis ted for s uch contract month s and schedu l ed tor trad i ng during s uch hour s 
a s may b e det e mn l ned by the Exchange. 

431A01. B . Ttad i ng Unit 

Th e tr a d i ng un i t Tor a ca ll option sh all b e an options comb i nat i on, consist i ng of a long ca l f and a short 
ca li > and w ill g i v e th e i^uy e r th e r i ght to purGhas e on e r es p e ct i v e CH [ S eas on al C a t -i n - A - Box futur e s 
contract a s s p e c i fi e d I n Ch a pter 4 31, Th e trad i ng un i t for a put opt i on e ha ll b e a n opt i on s oomb l n a t l on, 
consisting of a long put and a short put , and will give the buyer th e right to sell on e r e sp e ct i v e C HI 
S e asonal Cat -l n - A - Box futures contr a ct a s sp e cif ie d i n Chapt e r 4 3 1. 

A c all option s comb i n a t i on wi ll con sis t of purchas i ng a c all opt i on for on e flitur es contract a t a fixed 

s tr i ke pr i c e a nd selff ng a c all opt i on for on e futur e s contr a ct a t a fixed s tr i k e pr i c e . A put opt i on s 
comb i nat i on p a ck a ge w ill con sis t of se lling a put option for on e futur e s contract a t a fix e d s tr i k e pric e 
and purcha si ng a put opt i on for on e future s contract a t a fix e d strik e pric e . 



35 



Th«-^xchange vvill list the available call a '^d out options combination packages and will afso determifte 
th a se qu e nt ial str i k e i nt e rv al s th a t wi ll b e list e d for trad i ng ( e .g., Long Ca ll 20.0 — Short C all 20. 1; Long 
C all 20.1 Short Ca ll 20.2, e tc.) 



4 31A0t.C. — M i n i mum Fl uctuations 

Th e pric e of a n option s ha ll b e quoted i n t e mi s of th e re s p e ctiv e i nd e x. E a ch i nd e x po i nt r e pre se nts 
$100,000. For e x a mp le , a quote of 2 i nd e x po i nts r e pre se nts $ 2 QQ ^ QQQ i Th e m i n i m u m fl uc t u at io n s h all 
b e 0.001 CH I (a ls o known as on e t i ck), e qual to $100. 

4 3 1A 0 1 .P. — [R e a e rv e d] 

4 31A01. E , Bx a ro l w Prices 

Exerc i s e pr i c e s sh all b e st a t e d In t e rm s of th e r e sp e ct i v e CH I S ea sona l C a t -l n - A - Box future s co ntra c t 
E li g i b l e e x e rc i s e phc e s s ha ll b e at i nterv als of 0.1 i ndex po i nt ( e .g., 10,1 , 1 0,2, ^0.3, etc.). 

At th e oomm e no e m e nt of option trading in a contract month, th e eli g i b le put a nd o all opt i on s a re at 
i nterv al s of 0.1 i nd e x point i n a r a ng e of 0 to 50 i nd e x po i nts. N e w opt i on s m a y b e lis ted for trad i ng up to 

and Including the termination of trading. 

Th e Exch a ng e m a y mod i fy th e prov i s i ons gov e rn i ng th e e stab ti shment o f e x e rc ise prices as i t d ee ms 
a ppropriat e . 

4 31A01.F. — Pos i t i on L i m i t s , Ex e mpt i ons, Pos i t i on Accountab ili ty a nd R e port a b le Lev el s 

Th e a pp li c a b le po si t i on li mit s a nd/or a cGountab ili ty le v el s, i n add i t i on to tti e r e portab le le ve ls , a re s e t 
forth i n th e Po s ition Limit, Po s ition Account abil ity a n d R epo rt able L e ve l T able I n th e I nt e rpret a t io n s & 

Sp e c ial Not i c e s S e ct i on of Ch a pt e r 5. 

A P e rson s ee k i ng a n e x e mpt i on from po s ition li m i t s for bona fid e comm e rcia l purpos es sh all a pp l y to 
the Market Regu l ation-Dep a rtm e nt on f o rm s p rovid e d by the Exch a n ge ^ and the Market Regulation 
Dep a rtm e nt m a y grant qua l ified exempt i ons in its so l e d i scretion. 

R e f e r to Ru le 559 for r e qu i r e m e nts conc e rn i ng th e a ggreg a t i on of po s itions and all owab le e x e mpt i on s 
from th e sp e c i fi e d po si tion limits. 

^31A01 .Q. — [R ese rv e d] 

^ 3 1A 0 1 ,H, [R e s e rv ed ] 

4 31A01.L T e rm i nation of Trad i ng 

O p t i on s tra di n g s ha ll t e mi l n a t e on th e s am e da t e a n d tim e as th e u n de rly i n g futura s c o ntract. 

431Aat ,J , — [R e s e rved] 

^31A02. E XERCISE AND ASSIGNMENT 

i n add i t i on to th e a pp li c a b le proc e dures and r e qu i r e m e nt s of Ch a pt e r 7. the fo i lowing sha il a pp l y to th e 
exerc is e of CH I Season al C a t -l n-A - Box opt i ons. 

4 31A02.A. — E x e rc ise of Opt i on by B uy e r 

An o pti o n m a y be e xer c i sed b y th e bu y e r on a ny Bu si n ess D ay th e o pti o n I s tra ded . Ex e rel se o f an 

option Is acGompllshed by the d e aring member representing the buyer presently 
the C le aring H ou se by 7:00 p.m. on th e day of e xerc is e. 

A n option that i s i n th e mon e y a nd h as not b ee n li qu i dat e d prior to th e t e mi i nation of tr a d i ng s h all , i n th e 
absence of oontr a ry i n s truct i on s de li vered to th e C l earing Hou s e by 7:00 p.m. on th e d a y of e xp i rat i on 
by th e c lea ring m e mb e r representing the option buy e r, b e ex e rci se d a utom a ftlca ll y. 

4 31A02. B . — Ass i gnm e nt 

E x e r ci s e notic es a cce pte d b y th e C lea rin g H ouse s h all be a ssi gn ed thro ug h a p re c e ss of ran do m 
s e le ct i on to c lea ring m e mb e re with op e n s hort po s it i on s I n th e ea m e eeri ee , A c l earing m e mb e r to 
wh i ch a n e x e rci s e not i c e Is a s s i gn e d s h a ll b e notiff e d th e r e of a s s oon a s practic a b le a ft e r s uch notic e Is 
a ssi gn e d by th e C lea ring Hous e , but n ot ia t e rth an 45 mi nut e s b e fore th e open i ng of R e gu la r Tr a d i ng 
Hour s in th e und e riy i ng futur es contr a ct on th e fo ll ow i ng bus i n e s s d a y. 
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Th e c l e a r i ng m e mb e r a s s i gned a n e xerc ise not i c e s h all be a ss i gn e d a short pos i t i on i n th e und e rly i ng 
futur es contract I f a c all is e x e rc ise d or a l ong pos i t i on I T a put is e xerc ise d. The c lea r i ng m e mb e r 
representing the option buyer shall be assigne d a l ong po s ition i n th e und e rlying futur ee contract i f a ca ll 
i s e x e rc ise d and a s hort po s ition i f a put is e x e rci se d. 

A ll s uch futirre s postt i on s sha l l b e aBsl gn e d a t a pr i c e e qu al to th e e x e rc ise pric e of th e opt i on a nd s ha ll 
b e m a rk e d to market in a ccordanc e with Ru le 814 on th e Trad i ng D a y of a oc e ptanc e by th e C lea ring 
Hous e of th e e x e rc is e not i ce. 



4a4Aaa. [reserve d ] 

INTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 4 31 A 
L I MITATION OF LIAB I L I TY AND DISCLA I MER 

MBA I nfionm a tion Sy s t e ms, I no, ("MDA". fonm e riy "Earth S a t") mak es no win^nty, e xpre sB or i mp lie d, a s to th e 
r es ufts to tw obta i n e d by any p e r s on or any ent i ty from th e u se of th e D a ta i n connection with th e tr a d i ng of 
futur es contract s , opt i on s on future s contr a cts or a ny oth e r u se , MDA m a k ee no e xpre ss or Impli e d w a rr a nt ies , 
a nd e xpr e ss t y d is c lai ms all warrant ies of m e rchantab il ity or f i tn ess for a p a rt i cu la r purpos e or us e w i th r es p e ct to 
th e CHL W i thout li m i t i ng a ny of th e for e go i ng, i n no e v e nt sh all MDA hav e any li ab il ity for a ny s p e c i a l , punit i v e , 
IndlrectrOr conwquentlal danriages ( I ndud l ng^lost^Foflts)revai^^ 



Th is ch a pt e r is limited in application to CME Hurricane Index™ ("CH I "™) S ea sona l M a x i mum C a t - !n - A- 
Box futur e s> in add i t i on to th i s ch a pt e r, CH I S ea son al M a ximum C a t -l n - A - Box futur es sh all be s ubj e ct 
to th e g e n e ra l ru les a nd regu l at i on s of th e Exch a ng e I n s ofar a s app li cab le . 

F o r pu rpo s es o f th is c h ap ter, un less o th e rwi se apacl fl ad , tim e s rafam ad h e r ei n s h all r e far t o a n d I n dic at e 

Ch i c a go tfm e . 



CH i S eas ona l Max i mum Cat -l n - A - Box v al ue s wi ll b e c a lcu la t e d by MDA i nforni a taon System s . I nc., 
u si ng th e m e thod s d es cr i b e d I n the "CME Hunic a n e I nd e x: — Scop e a nd D e flnH l on s " docum e nt, for 

hurr i c a n e s e nt e ring th e fo l lowing g e ogr a phic a re a s: 

- Ga l v e stor h Mob ile ( a r ea bound e d by on th e w es t, 87^30^0"W on th e eas t. 27°30^0"N on 

th e s outh, and th e corr es pond i ng se gm e nt of th e US co a stl i n e on th e north) 

Sep a rate futur e s contracts w ill b e li st e d for tr a d i ng on th e m a ximum CH I C a t -i n -a- Box fin a l s e tt le m e nt 
v al u e for hurr i can es that e nter a s pec i f i c g e ograph i c a r ea ( e .g., G a We s ton - Mob iie ) b e tw e en J a nu a ry 1 
and D e c e mb e r 31 i nc l u s iv e of a c ale nd a r y ea r. 



^ 3202 . A . Trad i ng S chedu l e 

Future s contr a ct s s h all b e sch e du le d lor tr a d i ng during s uch hour s I n euch month e a e may be 




4d£02A Ttad i ng U n i t 

Th e s iz e of th e un i t of tr a ding s hal l b e $ 100,000 tim es th e re s p e ctiv e CH I S e a s on al M a x i mum Cat - Jn - A - 
Box v al u e . 

4 3 202 iCi Ft\» I norem e rrte 

The m i n i mum pr i ce fluctuat i on on tii e r e sp e ct i v e C HI S ea sona l M a ximum C a t -l n - A -B ox ftitur ee s h all be 

0.1 in dex poin^T-and-tove a value of $10,000. 




43202.D. Position Limits, Exemptions, Position Accountabiiity and Reportabie Leveis 

Th e a pp li c a b le pos i tion i jm i ts a nd/or a ccountab ili ty lev el s, in add i t i on to th e r e portab le le v el s, a re s e t 
forth i n the Po s it i on L i m i t, Po si t i on Accountab il ity a nd R e portab le L e v el T a b le i n th e I nt e rpret a t i on s & 
Sp e c ial Not i c e s S e ct i on of Ch a pt e r 5. 

A P e rson s ee k i ng a n e x e mpt i on from pos i t i on li m i ts for bon a fid e comm e rda i purpo ses s h all a pp l y to 
th e M a rk e t R e gu la t i on D e p a rtment on forms prov i d e d by th e Exch a ng e , and th e M a rtlet Regu l at i on 
D e partment may grant qua li fi e d e x e mpt i on s in i t s s o le d i scretion- 



C hapt e r 432 
CME H urr i c a ne i nd e x 
Seas on al Max i nnum C at -i n -A-B ox Future s 



^3200. SCOPE OF CHAPTER 



4 3201. CONTRACT SPECIF I CAT I ONS 



43 2 0 2. TRA DI N G SPEC I F I CAT IO N S 
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R e f e r to Ru le 559 for r e qu i r e m e nts con c tm i n g th * agg ra ga tl g n g f pQ c tti o n s an d all ow ab te g x a m p t lo n s 

from th e s p e c i fi e d po si tion Ji m i t s , 



[R g s a rved] 

432Q2.F. [R e sarv e d] 

4 3 202 iC, T e rm i nation of Tid i ng 

Futur es tr a d i ng s ha ll t e rm i n a t e at 9:QQ a .m. on th e firet Excliange B u s in ess D a y th a t Is at leas t ftv e 
c ale ndar d a ys fo l low i ng D e c e mb e r 31 . 

432Q2 ,H, [Rooorvod] 

4 3202, L [R ese rv e d] 

432Q3. SETTLEMENT PROCEDURES 

4 3203. A , Fina l S e tt le ment Pr i ce 

A ll futur e s contr a cts rem ai n i ng op e n at th e t e mi l nat i on of trading sha ll b e se ttl e d us i ng th e r e sp e ct i v e 
CH I S eas on al Max i mum Cat -l n - A -B ox fin al v al u e reported by MBA I nformat i on SyBt e m s , I nc.. u si ng th e 
m e th odol o g y i n e ff e ct on th a t d a t e . — For exampl e , on J a nu a ry 5, 2006, th e 2005 Ga l veston - M obile 
S ea son al M a x i mum C a t- l n - A-Box contract would h a v e b ee n s e ttl e d at 22. 4 CH I ind e x po i nts. 

4a20aA Fi na l Se tt l ement 

C lea ring m e mb e rs ho l d i ng op e n po si t i on s fn a Cl-l l S eas on a l M a x i mum C a t - fn - A - Box future s contr a ct a t 

th e t e rm i n a t i on of tr a d i ng i n th a t contr a ct sh all m a k e p a ym e nt to or r e c e iv e paym 'e nt from th e Cl ea r i ng 

Hous e i n a ccord a nc e w i th n - ofmai v a riat i on p e rform a nc e bond proc e dur e s b ase d on a s e tt le m e nt pr i c e 

e qua l to th e fin al se ttl e m e nt pric e . 

4 320 4 . [RESERVED] 

^1 3205. - 06, [RESERVED] 

(End Chapter ^32) 



INTERPRETAT I ONS AND SPECIAL NOT I CES 
RELAT I NG TO CHAPTER 4 32 

MDA i nformation Syst e m s . I nc. ("MDA". former l y "Earth Sat") m a k es n o wananty, e xpre ss or I m plie d, a s to 
the re s ult s to be obta i n e d by any p e rsoFhor-any e ntity ftcm th e us e of th e Data I n conn e ct i on wfth th e trad i ng 

of future s contr a ct s , opt i on s on futures con^ra^t s or any ot^ e r u se . MD A mal<es r^o express o r i mp lie d 
w a rr a nt i e s , a nd e xpr e ssly d i sc lai ms all w a rr a nt ie s of m e rchantab ili ty or fitn e ss for a p a rt i cu la r purpo se or us e 
w i th r e sp e ct to th e CHL W i thout li m i t i ng a ny of th e for e go i ng, i n no e v e nt sh all MDA h a v e a ny iia bi l ity for 
any s p e c i a l , pun i t i v e , i nd i r e ct, or con se qu e nt i ai d a m a g e s ( i nclud i ng l ost profits), e v e n i f notif ie d of the 
possibili ty of suc h d ama ges - 



Chapt e r 4 32A 
Options on Cft 
Se as on al M a x i mum C at -i n - A -B ox Futures 

432A00. SCOPE OF CHAPTER 

Th is ch a pt e r i s li m i ted i n a pp li c a t i on to opt i on s on CME Hurric a n e I nd e x ™ ("CH I "™) S e ason al 
M a x i mum C a t- i n - A - Box futur e s. I n a dd i t i on to th is chapter, opt i ons on CH I Seasona l Max i mum Cat -l n - 
A - Box ^jtur ee s h all be s ubj e ct to th e g e nera l m ies and regu la t i on s of th e Exch a ng e I n s of a r as 
a pp li cab le . 

For purpos e s of this ch a pt e r, un le ss oth e rw i s e s p e c i fi e d, t i m e s r e f e rr e d l ^^ e r e in sh all r e f e r to a nd I nd i cat e 
Ch i cago t i m e . 
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^ 3 2A 0 1. OPT IO NS CHARACTER I ST I CS 



^32A01 . A . — C ontract Month s and Trad i ng H oure 

Options contracts sha^l be listed for such contract month s a nd schedu l ed for trad i ng during s uch houre 

as m a y b e d e term i n e d by the Exchang e . 



132AQ1 , 



Tr a d i ng U n i t 



Th e trad i ng un i t for a c all opt i on s hal l b e a n opt i on s comb i nat i on, con sis t i ng of a l ong cal l and a s hort 

futur e s contract as sp e cified I n Ch a pter 432. — Th e tr a d i ng un i t for a put opt i on s ha ll b e a n option s 
co m bi n a t io n; co n sis tin g of a lo n g p ut a n d a s h o rt put , and wi ll g i v e th e bu y e r th e right t o sell o n e 

A ca[! options combination v4ll consist of purchasing a call option for one futures contract at a fixed 
s tr i k e pr i ce and se l ling a c all opt i on for on e futur e s contr a ct at a f i x e d s trik e pr i o e . A put opt i onB 
co m bi n a t io n p a c ka ge wi ll con sis t o f selli ng a put option far o n e f u t u res c ontra c t a t a fix ed strik e p ri ce 
an d p u rchas i n g a put opt i on for on e futures cont ract a t a fixe d s trik e p ri c e. 

Th e Exchange wi ll li s t th e a v aila b le ca ll and put options comb i n a t i on p a ck a g es a nd wi ll als o d e t e mi l n e 
the se qu e ntia l s trike I nt e rva ls that wi ll b e li sted ftor trad i ng ( e .g., Long Cal l 20.0 — Short C all 20.1; Long 
Ca ll 20.1 — Short Ca ll 2Q.2, e tc.) 

43 2A01 iCi — Mi n i mum F l uctuatlone 

Th e pric e of an opt i on sh all b e quot e d i n t e rms of th e re s p e ct i v e i nd e x. E a ch i nd e x po i nt repre s ents 
$100,000. For e xamp le , a quot e of 2 i nd e x po i nt s r e pr es ent s $200,000, Th e m i n i mum fluctuat i on s h all 
be 0.001 i nd e x point ( als o known as on e tick), e qu al to $1QQ. 

4 32A01. D . — [R e s e rv e d] 
132A01 ,E , — E x e rc ise Pr i ce s 

Ex e rc i s e pr i c e s s h all be s t a t e d i n t e rm s of th e r es pect i v e CH I S e asona l Maximum Cat -i n - A - Box futures 
contract. E li g i ble e x e rc ise price s s hal l b e at i nt e rv als of 0.1 ind e x point ( e .g.. 10.1 . 10.2. 1Q.3. e to,). 

A t th e oomm e no e m e nt of option tr a d i ng I n a contract month, th e eli g i b le put a nd c all opt i on s a r e at 
i nterv als of 0.1 I nd e x po i nt t n a r a ng e of 0 t o 30 I n de x poi nts. N e w op t io n s m a y be lis te d f o r tr adi n g up t o 

and includ i ng th e t e rm i n a t i on of tr a ding. 

Th e Exchang e may mod i fy th e prov i s i on s gov e rn i ng th e e stab lis hm e nt of ex e rc i s e pric e s as I t d ee ms 
appropriat e . 

4 32A01.F. — Pro l t l on Li mit s , Ex e mpt i ons, Pos i t i on Acwuntab l l l ty a nd R e port a b le Le v els 

Th e app li c a b le pos i t i on li m i ts and/or a ccount a b ili ty le ve ls » I n add i t i on to th e r e port a b le le v el s, a r e se t 
forth I n th e Po s it i on Limit, Po s ition Accountabi l ity a nd R e port a b le L e v el T a b le i n th e Int e rpr e tat i on s & 
Sp e c i a l Not i c es S e ctfon of Chapt e r 6. 

A P e r s on seeking an exemptio n from pos i t i on ii mits for bon a fid e comm e rc ia] purpos e s sh all a pp l y to 
th e Mari^ e t Regu la t i on D e partm e nt on form s prov i d e d by th e Exch a ng e , a nd th e M a rtlet R e gu la t i on 
D e partm e nt may grant qua l ifi e d e xempt i on s i n its s o le d iS Gretlon. 

Refer to Rule 559 for requirem ents concem i ng th e a ggr e gation of po s ition s and all owab l e e x e mpt i ons 

from th e sp e c i f ie d pos i t i on jjmjts> 

^ 3 2A 0 t ,C, — [R e s e rv e d] 
^ 32A01. H . [Res e rv e d] 
432A01 ili — T e rm i nation of Trad i ng 

Options trading s hall tenrt l n a te on the same date a nd tim e as the und e rlying Aitur e s rontract . 



^ 32A01, J . [ Reserved] 
4 3 2A 0 2. E XERC IS E AN D ASS IG NMENT 
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\ n a dd i t i on to th e app li c a b le proc e dur e s a nd r e qu i r e m e nts of Ch ap ter 7, th e fa ll owing sh all a p p ly t o th e 

e x e rc ise of CH I S eas on al M a x i mum C a t -i n - A - Box opt i on s . 



4 32AQ2.A. — Ex e rc i s e of Option by Buy e r 

An option may be exe rc i s e d by the b uy e r on l y on th e ia st day of trad i ng. Exercise of an opt i on is 
accomp li sh e d by th e c lea r i ng m e mb e r r e pr e s e nt i ng th e buy e r pres e nting an Ex e rci se Not i c e to th e 
C le ar i ng Hou s e by 7:00 p.m. on th e day of e x e rc ise . 

A n option that Is I n th e mon e y a nd ha s not b e en li qu i dat e d prior to th e t e rminat i on of tr adi n g s h all , i n th e 
a bs e nc e of contrary i nstruct i ons d eli v e r e d to th e C lea r i ng Hous e by 7:00 p.m. on th e d a y o f e xp i rat io n 
by the c lea r i ng m e mb e r repre se nt i ng th e opt i on buy e r, b e e x e rc ise d autom a t l c al iy. 



^32A03. 



4 32A02, B , — Ass i gnment 

Ex e rc i s e not i c e s a cc e pt e d by th e C le ar i ng Hou se sh all be a ss i gn e d through a proc e ss of r a ndom 
s el ection to cl ea r i ng memb e rs w i th op e n short pos i t i ons i n th e s a m e s e r ie s A c lea r i ng m e mb e r to 
which an exercise noti ce i e assi gn ed shall be notifie d ther e of as s oon a e pr a cticab le a ft e r s uch notic e i s 

Hour s I n th e und e rlying futur es contract on th e fo ll ow i ng Bu si n ess D a y. 

Th e c l ear i ng m e mber as s i gn e d a n e xerc ise not i c e s h all b e assi gn e d a s hort po si t i on i n th e und e rly i ng 
futures contract i f a ca ll is e x e rc ise d or a l ong pos i t i on i f a put i s exercised. — Th e c lea r i ng memb e r 
r e pr e s e nting the option buy e r s h all b e as s i gn e d a l ong pos i t i on i n th e und e r l y i ng futur es contr a ct i f a c a l l 
Is e x e rc iee d a nd a s hort po e it f on if a put te e x e rc ise d. 

Ai: such futures positions shall be assigned at a p^-ce equal to the exerc-se price of the oo1-o^- and shall 
b e m a rk e d to mark e t i n a ccord a nce w i th Ru i e 814 on the Tr a d i ng Day of a cceptance by th e C l ear i ng 
H ou s e of the e xerc is e notice. 
4RESERVED] 
(End Ch a pt e r ^32A) 



I NTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 4 32A 
L I M I TAT I ON OF L I AB I L I TY AND D I SCLA I MER 

MDA Inform a tion Sy s t e m s . I nc. f MDA", form e r l y " E a rth S a t") m a k e s no warranty, e xpr ess or i mp lie d, as to 
th e r es ult B to b e obta i n e d by a ny p e rson or any e ntity from th e u se of the D a t a i n CQnn e ctiQn with th e trad i ng 
of future s contr a cts, opt i ons on futur es oontrgcte or a ny other u se . MDA m a kee no expr ess or i mp l ied 
warr a nti e s, a nd expr e ssly d i sc ia fm s al f warrant ies of m s TCh a nt a bl i lty or fitn e ss for a p a rt i cu la r purpose or u se 

with respect to the CHI, Without linniting any of the foregoing. In no event s^-a" MDA ^-ave a^-y liability for 
a ny sp e c i a l , pun i t i v e , I nd i r e ct, or cons e qu e nt i a l dam a ges ( i nc l ud i ng i ost prof i ts), e v e n i f not i f ie d of th e 
poss i b il ity of suoh damag e s. 



C hapter 1^1 
CM B R ai nf all I ndex Future s 



^^100. SCOPE OF CH APTER 

Th is ch a pter i s limited in a p p li cat i on to CME Ra i nfa ll I nd e x futur e s. I n add i t i on to th is chapt e r, CME R ai nf all 
I ndex future s sha ll b e s ubj e ct to th e g e nera l ru les a nd regu l at i on s of th e Exch a ng e I n s ofar as a pp li c a b l e. 

For purpo ses of th is chapt e r, un less other^nse s p e c i fi e d, t i m e s r e ferr e d h e r ei n s h all r e fer to and i nd i c a ft e 
Ch i cago t i m e . 

^^ 101. CONTRACT SPECfF I CAT I ONS 

Da il y r a inf a ll is d e fin e d a s th e tot al r ai nfa ll r e conJ e d a t a p a rt i cu l ar l oc a t i on betwe e n m i dn i ght and 11:69 p,m, 
a s r e port e d by MDA I nform a t i on Syst e ms, I nc. 

Month l y ra i nf all Is d e fin e d a s the sum of d all y ra i nfa ll va l u es for a p a rt i cu la r loc a t i on for a c ale nd a r month. 
Th e a ccumu la tion period for each contr a ct b e g i ns w i th the fir s t o al endar d a y of th e contract month and e nd s 
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w i th th e la st c ale nd a r d a y of th e contr a ct month. 

Th e t a b le be l ow lis t s th e c i t ies a nd the i r corr es ponding w e ath e r s t a t i on s : 

Lis t i ng C tHw and C orre s pond i ng W g ath e r S tat i ons 

Ch i c a go O'H a r e I nt e rn ationa] Airport (WB A N 9 4S46j 
Da ll as - Fort Worth Internat i ona l A i rport (WBAN 03927) 
Dee Mo i n e s I nt e rnat i on al Airport (WBAN 14933) 
Ds tro l t M s tre Airp o rt (W B AN » 48 4 7) 
J a cksonv ille I nt e rnat i on al A i rport (WBAN 13889) 
Los Ang e le s Downtown USC C a mpus (WBAN 9313 4 ) 
New York LaGuard i a Airport (WBAN 1^732) 
Port l and I nternat i onal Airport (WBAN 2 4 229) 
Ra lei gh/Durh a m I nt e rn a tion a l A i rport (WBAN 13722) 
K a n s a s C i ty i nternat i ona l Airport (WBAN 03 9 ^7) 
^^102. TRAD I NG SPECfF I CATfOMS 

Tr a d i ng Schedu le 

Future s contracts e h all b e s chedu le d far tr a d i ng and d eli v e ry during e uoh hours I n s uch month s a e may be 
d e t e rm i n e d by th e Exchang e . 

flfllQZ B, Trad i ng U nit 

The si z e of th e un i t of tr a d i ng sh all b e $ 600 tim es th e re s p e ct i v e CME Ra i nfa ll I nd e x, 
^ 44 1Q2. C . Pr i e s I ncr s m s fits 

Th e m l nlmuTn pric e fluctuat i on on tf ie re B ped l ve CME R ai nf al l I nd e x futures s h al l b e 0.1 (on e- tsrrth) I ndex 

po i nt a nd h a v e a v al u e of $50. Each i nd e x po i nt is e qua l to 1 i nch of ra i nfafL 

4 41Q2.P. Pos i t i on L i m i ts. Ex e mpt i ons, Pos i t i on Account a b ili ty a nd R e port a b le L e v el s 

Th e a pp ji cab le pos i t i on li m i t s and/or accountab ili ty le v els , i n a dd i t i on to-the-FeportabJ e l ev el s, a r e se t forth i n 
th e Pos i t i on L i m i t. Pos i t i on Accountab ili ty and R e portab l e Lev el T a b le I n th e I nt e rpret a t i on s & Sp s c lal 
Not i c es S e ct i on of Chapter 5. 

A Per s on see k i ng a n ex e mpt i on from po s ition l imits for bo n a fi de co mm e r ci a l purposes sh all app l y to th e 
Mar l < e t Regu la tion D e p a rtm e nt on forms provid e d by the Exchan ga ^ a n d th e Mark e t R egul at i on Pep artm a n t 

m a y gr a nt qu ali fi e d e x e mpt i on s i n i t s s o le d is cr e t i on. 

R e f e r to Ru le 55 9 lor r e qu i r e m e nts conc e rn i ng th e a ggr e gation of po si t i ons a nd a ll owab l e exempt i ons from 

th e sp e c i fi e d posit i on l i mits. 

11102 .fi. [R ese rved] 

441 0 2 . F , [R eae nf ei q 

4 41Q2 iOi Term l fiation of Tr a d i ng 

Futur es tr a d i ng e h all term i nate at 9:00 a.m, on th e se oond Exchange B u el n ess D a y a ft e r th e fliture s contract 
month. 

44102 iHi pe se rv e cq 

H 102 .1 — [R aa arv e d] 

AA 1 D3. SETTLEMENT PROCEDURES 

111Q 3, A , F i na l S ottlomofit Prioo 

A l l futur e s contracts r e ma i n i ng open at th e t e rmin a t i on of tr a d i ng sh al l b e s e ttl e d us i ng th e r e sp e ctiv e CME 
R ai nf all I nd e x report e d by MDA i nformation Sy s t e m s , i nc. for th a t c i ty for th a t contr a ct month, u s ing th e 
m e thodo l ogy i n e ffect on that dat e , on the e e cond Exch a ng e Bus i n ess Day aft e r th e futur e s contr a ct month. 
For example on May 4. 2009 th e Apri l 2009 ^r es c ontr a ct o n th e Ra leig h/ Du rh a m CME R ai nf all I n de x 
wou l d h a v e b ee n s e tt le d a t 1.69. 
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44103. B , Fin a l S e tt l em e nt 



C l e a r i ng memb e r s ho l d i ng op e n po si t i on s i n a C ME R ai nf all I nd e x futur es contr a ct a t th e term i n a t i on of 
tr a d i ng i n that contr a ct s h all m a k e p a ym e nt to or r eceive p aym e nt from th e C lea r i ng Hou se i n a ccord a nce 
with norm a l variation p e rform a nc e bond procedur es ba s ed on a s e tt le m e nt pric e e qua l to th e fina l s e tt le m e nt 

pries* 

WOA. [RESERVED] 
44 105. - 06.[RESERVEO] 

INTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER AA 1 



LIM I TAT I ON OF L I AB I L I TY AND D I SCLA I MER 

MDA Information Sy s t e ms, I nc. f MDA", formerly "EarthS a t") gr a nts th e Exch a ng e the r i ghts to u s e v a r i ou s dat a 
("D a t a ") i n conn e ctton w i th the trad i ng of futur es contr a cts a nd opt i ons on futur e s contr a cts b ase d upon such 
D a t a . MDA mak e s no w a rr a nty, express or i mp lie d, as to th e r e su l ts to b e obta i n e d by a ny per s on or any e nt i ty from 
the u s e of the D a t a i n connect i on w i th the tr a d i ng of futur e s contracts, options on futur es contracts or a ny oth e r 
u se . MDA mak e s n o expr e ss oMm p lie d warrant ie s, a nd-ej ^re ss iy disclaims a ll warranties of m e rchantab ili ty or 
fitn e ss for a p a rt i cu la r purpos e or us e with r e sp e ct to th e Dat a . W i thout li m i t i ng any of th e for e going, i n no event 
sh all MDA h a v e a ny lia b ili ty for a ny sp e c i a l , punitiv e , indir e ct, or consequent ial dam a g e s ( i nc l ud i ng l ost profits), e ven 
i f not i fiad of th e po ss ibil i ty of s uch d a m a g e s. 

Chapte r 44 1 A 
Options on CME R ai nf all I ndex Futur e s 

^^1A0O. SCOPE OF CHAPTER 

Th i s chapt e r i s li mit e d i n a pp li c a t i on to opt i ons on CME R ai nfa ll I nd e x futures. In a dd i t i on to th i s ch a pter, 
opt i on s on CME Rainfa ll I nd e x future s s h a i t b e s ubject to th e g e ner al ru le s a nd r e gulat i on s of^lw 
Exch a ng e i nsof a r a s a pp l lc a b ie . 

For purpos e s of th i s chapt e r, un les s otherw i se sp e cifi e d, t i m e s r e f e rr e d h e r ei n s h all r e f e r to a nd i nd i c a te 
Ch i c a go t i m e , 

^^1A01. — OPT I ONS CHARACTER I ST I CS 

44 1A01.A. C ontr a ct Month s a nd Tr a d i ng l ^oure 

Options contr a cts sh all b e li st e d for such contr a ct months a nd sch e du le d for tr a d i ng dur i ng such hours a s 
m a y be det e rm i ned by th e Exch a nge. 

4 41A01.B. Tr a d i ng Unit 

The tr a d i ng un i t sh all b e an opt i on to buy, i n th e c a s e of th e c all , or to s el l i n th e c a s e of th e put, on e 
re s p e ct i v e CME Ra i nf a l l I nd e x futur es contr a ct as s p e c i fi e d I n Chapt e r 4 4 1 . 

44 1 A 01,C. M i nimum Fluctu a t i ons 

Th e pr i c e of a n opt i on shal l b e quot e d in terms of the r e sp e ct i v e CME R a inf al l I nd e x, Each I nd e x po i nt 
repre se nt s $500. For ex a mple, a quote of 2 i nd e x po i nts repr ese nts $1,QQQ. The m i n i mum fluctu a t i on s ha ll 
be 0.1 (on e- t e nth) i nd e x po i nt ( als o known as on e t i ck), e qu al to $50. 

441A01. D . [Re se rv e d] 

441A01.E. Ex e rcise Prices 

Ex e rc is e pr i c es s h all b e s t a t e d i n t e rm s of th e r es p e ct i v e CME Rainf all I nd e x futur es contr a ct. — E li g i b le 
e x e rc ise pric es sha ll a i s o be at i nt e rv als of 0.1 (on e- t e nth) I nd e x po i nt ( e .g., 1 .0, 1 .1 , 1 .2, e tc.). 

At th e comm e nc e m e nt of opt i on tr a d i ng i n a contract month, the e li g i b le put a nd ca ll opt i ons a re a t 
i nt e rv als of 0.1 (on e- t e nth) i nd e x po i nt i n a r a nge of 0 to 20 i nd e x po i nts. N e w opt i ons may b e l i s t e d for 
trad i ng up to a nd i nc l ud i ng the term i n a tion of tr a d i ng. 

Th e Exch a ng e may mod i fy th e prov i s i ons gov e rn i ng th e es t a b lis hm e nt of e x e rc i s e pr i c e s as i t d ee ms 
appropr ia t e . 

441A01,F. Posit i on L i m i ts, Exempt i ons, Pos i t i on Account a b ili ty a nd R e port a b le Leve l s 
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The appt i cab le position l i m i ts and/or accountabiHty le v el s, i n a ddit i on to th e r e port a b le l ev el s, a r e s e t forth 
i n th e Po si t i on L i m i t, Po si t i on Account a b ilt ty and R e port a b le L e v el T a b le i n th e I nterpret a t i ons & Sp e cia l 
Not i c e s Sect i on of Chapter 5. 

A P e rson s e eking a n e x e mpt i on from pos i tion li m i ts for bon a fide comm e rc i a l purpos e s s ha ll a pp l y to the 
Mar l ^et R e gu la t i on Dep a rtm e nt on forms prov i ded by tli e Exch a ng e , and th e M a rket R e gu l at i on 
Dep a rtm e nt m a y grant qu ali f ie d e x e mption s i n i t s s o le d i scr e t i on. 

R e f e r to Ru le 559 for r e qu i r e m e nts concern i ng t i ^ e a ggr e gat i on of pos i tions a nd allow a b l e ex e mpt i ons 
from th e sp e c i fi e d pos i t i on li m i ts. 
^41A01,G. [Res e rv e d] 

4 41A01, H , [R e serv e d] 

44 1A01.L T e rm i nation of Trad i ng 

Opt i ons tr a d i ng sh all t e rm i nat e on th e s a me d a t e a nd t i m e as the und e rlying futur e s contract. 

4 41A01.J, [Res e rv e d] 

441A02. — EXERC I SE AND ASSIGNMENT 

i n a ddit i on to the app ii c a b ie procedures a nd r e qu i r e ments of Cliapt e r 7, th e fo ll ow i ng s h all a pp l y to th e 
e xerc ise of th e CIVIE Ra i nf all I nd e x opt i on s . 

44 1 A02,A. Exerc i s e of Opt i on by B uy e r 

An opt i on m a y be e x e rcis e d by th e buyer on l y on the term i n a tion of Tr a d i ng D a y. To e xerc i s e an opt i on 
the c lea r i ng m e mb e r r e pr ese nting the buy e r sh all pr ese nt a n e xerc is e not i c e to th e C le ar i ng Hou se by 
7-:0Q p.m. on th e day of e xercis e. 

An opt i on that is i n th e mon e y a nd h a s not b ee n li qu i d a ted pr i or to th e t e rm i n a t i on of tr a d i ng sh all , i n th e 
a b se nce of contr a ry in s truct i on s d eii ver e d to the Cl e aring Hou se by 7:QQ p.m. on th e day of e xp i r a t i on by 
the clearing member representing the option buy e r, be exe r c i se d a utomatieaUyr 

44 1A02.B. A ssi gnment 

Exerc i se notices a cc e pt e d by the Cle a r i ng Hous e slial i be a ss i gn e d through a proc e ss of random 
s e le ct i on to c le ar i ng m e mb e r s w i th open s hort po si t i on s i n th e s am e s er ies . A c le ar i ng m e mber to wh i ch 
an e x e rc i se not i c e i s a ss i gn e d sh all b e not i f ie d th e r e of a s soon a s pr a ct i c a b le a ft e r such notic e i s 
a ss i gn e d by th e C lea r i ng Hous e , but not i at e r than 4 5 m i nutes b e for e th e op e n i ng of R e gu la r Trad i ng 
Hour s i n th e und e r l y i ng futur es contract on th e fo ll ow i ng Bu si n ess D a y. 

The c l ear i ng m e mb e r a ssi gned an ex e rc i se not i c e sha ll be ass i gned a s hort po si t i on i n the underly i ng 
futur e s contr a ct i f a c all i s e xerc i s e d or a l ong pos i t i on i f a put I s e x e rc i s e d, — Th e cl ea ring member 
r e pr e s e nt i ng th e opt i on buy e r sha l l be ass i gn e d a l ong pos i t i on i n the under l y i ng futur e s contr a ct i f a c all is 
ex e rc ise d a nd a short po si t i on i f a put is e x e rc ise d. 

A ll such futur e s posit i ons sh all be a ss i gn e d a t a pr i c e e qu al to th e e x e rc i s e pr i c e of th e opt i on a nd sh all b e 
m a rk e d to m a rk e t i n a ccord a nc e w i th Ru le 814 on the Tr a d i ng D a y of a cceptanc e by th e C lea r i ng Hou se 
of the e x e rc ise not i c e . 

^^1A03. — [RESERVED] 

I NTERPRETAT I ONS & SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 441A 

LIM I TAT I ON OF LIAB I L I TY AND D I SCLAIMER 

MDA I nformat i on Sys tem s, I nc. ("MDA", form e r l y "E a rth Sat") grant s the Exchang e th e r i ght s to u se v a r i ous 
d a t a ("Dat a ") i n conn e ct i on with th e trad i ng of futur es contr a cts and opt i ons on futur e s contracts b a s e d upon 
such D a t a . MDA m a k e s no w a rranty, e xpress or Fmpfi e d, a s to the r e su l ts to b e obt ai n e d by a ny p e rson or 
a ny e ntity from th e u se of th e Data i n connect i on with the tr a d i ng of futur es contract s , opt i on s on future s 
contr a cts or a ny oth e r us e . MDA m a k e s no e xpr e ss or f m p lie d w a rr a ntie s , and e xpre s s l y d i sc lai ms all 
warr a nt ie s of m e rch a nt a b ili ty or fitn e ss for a p a rt i cu la r purpos e or use w i th respect to th e D a t a , Without 
li m i t i ng a ny of the forego i ng, i n no e v e nt s h all MDA hav e any lia b ili ty for a ny sp e c i a l , pun i t i v e , i nd i r e ct, or 
con s equ e nt ial d a m a g e s ( i nc l ud i ng l o s t profit s ), e v e n i f not i fi e d of t he possibility of such damag es . 
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C hapt e r 44 2 
CME Sea sona l Str i p R ai nfa ll I nd e x Futur e s 

^4200. SCOPE OF CHAPTER 

Th is ch a pt e r i s li m i t e d i n app li c a t i on to CME S ea sona l Str i p Ra i nfal l I nd e x future s . — I n add i tion to th is 
chapt e r, CME S ea son al Strip R a inf all I nd e x futures s h all b e subj e ct to th e g e n e ra l ru les and r e gu la t i on s of 

th e Exchang e i n s of a r as a pp li c a b le . 

For purpos e s of th i s chapt e r, un le ss otheFw4se^peG i fied, times r e ferred h e r ei n sh all r e fer to and I nd i c a t e 
C h i cago tim e i 

^^201. CONTRACT SPEC I F I CAT I ONS 

Da il y Ra i nfa ll is d e fined as th e tot al R ai nf all r e cord e d a t a p a rticu la r l oc a lion betwe e n m i dn i ght and 11:5 9 
p.m. as reported by MDA I nform a t i on Sy s t e m s , I nc. 

Each p a rt i cu la r CME S eas on al Strip Ra i nfa ll I nd e x Is d e fin e d as th e accumul a tion of li k e ra i nf all v a lu e s ov e r 
a m i n i mum of two. and a m a x i mum of ei ght, conB e cutiv Q c ale nd a r month s . Th e flret c al end a r month i n th e 
s trip may b e March or la ter, and th e las t ca le ndar month in th e s tri p may b e Octob e r or ea r lie r. Th e 
a ccumu la t i on p e r i od for e ach s trip contract b e g i n s with the first ca l endar d a y of th e contract month of th e 
s tr i p a nd ends w i th th e las t c a lend a r day of the las t m o nth of the d e fined s trip. 
Th e t a b l e b el ow lis ts the c i t i e s a nd th ei r con^ e spon dlng w e ath e r stat i on s : 
Lis t i ng Ci t ie s a nd C orr es pond i ng W ea th e r S tat i ons 
Ch i cago O' H are I nt e rn a t i on al Airport (W B AN 9 ^ 8 4 6 ) 
Da4la ^ - Fort Worth I nt e rn a t i ona l A irport {WBAN 0393?) 
P e s Mo i n e s i nt e rn a tion al Airport (WBAI4 14&33) 
D e tro i t M e tro A i rport (WBAN 9 4 8 4 7) 
Jack s onv ille I nt e m a t i ona l Airport (WBAN 1388 9 ) 

New York LaGuartlia Airport (WBAN 14732) 
Port l and Int e m a tiona l Airport (WBAN 2^22 9 ) 
Ra leig h/D u rham I nt e rnat i on al A i rp o rt (WBAN 1 3 722) 
K a ns as C i ty I nt e m a t i on a l Airport (W B AN 0394 7) 
44 20Z TRAD I NG SPEC I F I CATIONS 

4 4202,A. Tr a d i ng Sch e du l e 

Future s contr a cts s h all b e s ch e du le d for tr a d i ng and de li v e ry during s uch hours I n s uch month s a s may b e 
d e t e rm i ned by th e Exchange. 

4 4 2QZ B . TYBd i ng Unit 

The si a e of th e u nit of tr adi n g sh all b e $ 5 00 tim es th e r espe ct i v e CM E Se as o na l Stri p R ai nfa ll I nd e x. 
^^2Q2 .C. Pr i c e I ncr e m e nts 

Th e m i n i mum pr i c e fluctu a t i on on th e r es p e ct i ve CME S ea s on a l Strip Ra i nf all I nd e x future s s h all b e 0.1 
(on e- t e nth) i nd e x po i nt a nd h a ve a va l u e of $50. E a ch I nd e x po i nt is e qu al to 1 i nch of R ai nfa ll . 

112Q2 . D . Po e it i on ym i t e, E x e mpt i ons i Po si t i on Account a b ili ty a nd R e port a b l e L e v ets 

Th e a pp li c a b l e po s ition li m i t s a nd/or a ocountab ili ty le v els , i n a dd i tion to the r e portab le l ev els , a r e se t forth i n 
th e Po si t i on L i mit, Po si t i on Accountab ili ty a nd Reportab le Leve l T a bl e i n the I nt e rprefat i on s & Sp e c ial 

Not i c e s S e ction of Chapt e r 5. 

A Per s on s ee k i ng a n e x e mpt i on from po si tion ii m i ts for bon a f i d e comm e fc i a l purpo ses s h all a pp l y to the 
M a rk e t R e gu la t i on D e p a rtm e nt on fbnm s provid e d by th e Exch a ng e , a nd th e Mark e t R e gu la t i on D e p a rtm e n t 

m a y gr a nt qu a lifi e d e x e mptions i n Its so le d i scr e t i on. 

R e f e r to Ru l e 559 for r e quir e ments conc e rn i ng th e a ggr e gat i on of posit i ons and all ow a b le e x e mpt i ons from 
th e s p e c i fi e d po s it i on li mit s . 
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442Q2. E . {R es erv e d] 



4 4 202. F . [R ese rved] 

44 202, G, T e rm i n a t i on of Tr a ding 

Futur e s trading shali t e rm i n a t e a t 9:00 a.m. on the s e cond Exch a ng e Bus i n e ss Day a ft e r tlie l ast c al end a f 
d a y of th e ia st month of the d e fined strip . 

4 4 2:02i'H k [Reserve dj 
^^202. 1 [Reserved) 

4 42Q3,A , F i na l Se tt te ment Pr i c e 

A ll futur e s contr a cts r e m ai n i ng op e n a t th e t e rm i nat i on of tr a d i ng s hal l be se tt le d us i ng th e r es p e ct i v e CME 
S eas on al Strip Ra i nfa ll I nd e x r e port e d by MDA I nformat i on Sy s t e m s , I nc. for th a t c i ty for th a t contr a ct p e riod, 
us i ng th e methodo l ogy i n e ff e ct on that date, on th e s e cond Exchange Bus i n e ss Day aft e r th e l ast c ale nd a r 
d a y of th e la st month of the d e fin e d strip. For e xamp le , on Octob e r 2, 2009, the M a y 2009 — Septemb e r 
2009 futur e s contr a ct on th e Rale i gh/Durh a m CME S ea son a l Str i p Ra i nfa ll I nd e x wou i d h a ve b ee n s e tt le d a t 

4 4 203. B, F i n a l S e tt le ment 

C lea r i ng m e mb e rs lioiding op e n pos i t i ons i n a CME Se a son al Stnp R a mf al i ind e x futur e s contr a ct a t th e 
t e rm i n a t i on of tr a d i ng i n th a t contr a ct sha ll m a k e paym e nt to or r e c ei v e p a ym e nt from th e C lea ring Hous e i n 
a ccord a nc e w i th norm al v a riation p e rform a nc e bond proc e dur es b as ed on a se tt ie m e nt pr i c e e qu al to th e 
fin al sett l em e nt pr i c e . 

44204. [RESERVED] 

44 2Q5. - 06. [RESERVED] 



I NTERPRETAT I ONS AND SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 442 



L i M I TAT I GN OF L I AB i L i TY AND D I SCLAIMER 

MDA inform a t i on Systems, Inc. ("MDA", form e r l y "E a rthS a t'') gr a nts the Exch a ng e th e r i ghts to us e v a r i ous 
d a t a ("Data') I n conn e ction w i th th e tr a d i ng of futur es contracts a nd opt i on s on futur es contr a ct fe b as ed upon 
s uch Data. MDA m a k es no warranty, e xpr ess or i mp lie d, as to th e r es u l t s to b e obt ai n e d by any p e r s on or 
a ny e nt i ty from th e us e of th e Data i n conn e ct i on with th e tr a d i ng of futures contracts, opt i ons on futur e s 
contr a ct s or any oth e r u se . MDA m a k es no expr e ss or i mpl i ed w a rrant ies , a nd expr essl y d i sc lai m s a ll 
warr a nt ie s of m e rch a nt a b ili ty or fitn ess for a p a rt i cu la r purpo s e or u se with r e sp e ct to th e D a ta. Without 
li m i t i ng a ny of th e for e go i ng, i n no e v e nt sh all MDA have any il a bi l fty for any sp e c i a l , punit i v e , i nd i r e ct, or 
con se qu e nt ial d a m a g e s (includ i ng l o s t profits)^ e v e n if notified of the po ss ib i l i ty of such damag es - 
Chapter 44 2 A 

Opt i ons on CIVtE S e ason al Str i p R ai nfal l I nd e x Futur e s 
4 42A0O. SCOPE OF CHAPTER 

Th is chapter is li m i ted i n a pp li c a t i on to opt i ons on CME Se as on a l Str i p R ai nf al l i nd e x futur e s . i n add i t i on to 
th i s ch a pt e r, opt i on s on CME S ea son al Str i p Ra i nfa ll I ndex futur e s sha ll b e s ubj e ct to th e g e n e r al ru l es and 
r e gu la t i ons of tii e Exch a ng e i nsof a r a s a pplic a b ie . 

For purpo se s of th i s ch a pt e r, un ies s oth e rw ise sp e c i fied, t i m es r e f e rr e d ii e r ei n s h all r e f e r to a nd i nd i c a te 
Chicago time. 

4 4 2A01. OPT I ONS CHARACTERIST I CS 

4 4 2A01,A. Contr a ct Months and Tr a d i ng H ours 

Opt i on s contr a ct s sh aii be lis ted for s uch contr a ct months a nd sch e du le d for tr a ding during s uch hour s as 
m a y b e d e t e rm i n e d by th e Exch a ng e . 

1iaA01 ,B, Tt a d i ng Un i t 

Th e tr a d i ng un i t s ha ll b e a n option to buy, fn the c a s e of th e ca ll , or to se ll, i n th e ca se of th e put, on e 
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n wpec tlv # CM E S w fto na l S tri p Ra i nfa ll I n d^ xfut u rw co ntra c t as cp^cl fi ^d i n Ch ap t e r 4 4 2. 



^^2A01 .C. M i n i munfi F l uctuation s 

Th e p rice of an o pt i on s h ail b e quot e d i n t e nns of ti^e r ee p e ct i v e CME S easonal Strip RalnMNndex. Eacii 
i nd e x po i nt repres e nt s $500. For e x a mp le , a quote of 2 i ndex po i nt s r e pr e s e nts $1,QQQ. Th e m i n i mum 
fluctuat i on s h all b e 0.1 (on e- tenth) I ndex po i nt ( al so known as on e tlck)> e qu al to $50. 

4 4 2A01 iP, [Rwervecq 

44 2A01iEi Ex e rc isa Pr i c es 

Ex e r ci s e p ri ces s ha ll be s tat e d I n temis of th e res pec tive CME S a as o n al Stri p Ra i nfa ll I n de x fut u r es 
contract. E li g i b le e x e rc ise price s s ha ll a ls o be at I nterv al e of 0,1 (on »- tenth) I ndex po i nt ( e .g,, 1 .0, 1.1, 1 .2, 

At th e comm e nc e m e nt of opt i on trading I n a contr a ct month, th e eli g i b le put a nd c all opt i ons a r e a t Interva ls 
of 0.1 (on e- tenth) I nd e x po i nt I n a rang e of 0 to 60 I nd e x po i nts. N e w option s may b e li st e d for trad i ng up to 
and i nclud i ng th e t e mi l n a t l on of tr a d i ng. 

Th e Exch a nge may m o d l ^ th e p revis io n s go v e rn i n g th e es t ablis hm e nt of e x e r cise p ri ces a s tt d ee ms 

appropr ia t e , 

44 2A01.F. Pos i t i on L i mits, Exempt i ons, Pos i t i on Accountab ili ty a nd Reportabl e L e v els 

Th e app li cab l e posit i on li m i t s a nd/or a ccountabi li ty leve ls , in a dd i tion to th e r e portab le le v els , a re s et forth i n 
th e Pos i t i on L i m i t, Pos i t i on Accountability and Reportab l e Leve l Tab l e^ l ^^^^ 
Not i c e s S e ct i on of Chapt e r 5. 

Ar-R#i^so^seeking an exemption from position iimits for bon a fid e comm e rc i a l purpo ses s h all a pp l y to th e 
[v1ar l < e t R e gu la tion D e p a rtm e nt on forms prov i d e d by th e Ex c hang e , a n d th e Market R egul at io n Pep arim e nt 
m a y gr a nt qu ali fi e d ex e mpt i on s I n i ts s o le d is cret i on. 

Ref e r to Ru l e 55 8 for requ i rem e nts conc e rn i ng the a ggr e g a tion of po si t i ons a nd a ll owab l e ex e mpt i ons from 
th e specifi o d posit i on li mits. 

44 2A01 .C. [R #e erv e d|] 

44 2A01. H , [R e s e rv e d] 
44 2A01J. Termin a t i on of Tr a d i ng 

Opt i ons tr a d i ng sh al j term i nat e on th e s a m e dat e and time as th e und e r l y i ng futur e s contr a ct. 

442A0t ,J, [R e s e rv e d] 

442AQ5. EXERC I SE AND ASS I GNMENT 

I n a dd i t i on to th e a pp li cab le proc e dur e s a nd requ i r e m e nt s of Chapter 7, the Ib l lowlng shall app l y to the 
e x e rc i s e of th e C ME Sea s on al Str i p Ra i nf a ll I nd e x opt i on s . 

4 4 2A02.A, Ex e rcis e of Opt i on by B uy e r 

An opt i on m a y be e x e rc i s e d by th e buy e r on l y on th e t e rm i nation of Tr a d i ng D a y. To e x e rc i s e an opt i on th e 
c le aring m e mb e r repr es enting the buyer sh a ll pres e nt an exeroi ee notice to th^^^ Hou se by 7:00 p.m, 

on th e day of ex e rc ise . 

An opt i on that is i n th e mon e y a nd h a s not been iiquidated prior t o th e term i nat i on of trad i ng s ha ll , i n th e 
a bs e nce of contr a ry i nstruct i ons d eli v e r e d to th e C iea r i ng IHous e by 7:00 p.m. on the day of expiration by the 
c l ear i ng m e mb e r r e pr e s e nt i ng th e opt i on buy e r, b e e x e rc i s e d a utom a t i caHy r 

44 2 A 02.B. Assi gnm e nt 

Ex e rc i s e not i c e s a cc e pt e d by th e C l e a r i ng i-touse s ha ll be a ss i gn e d through a proc e s s of r a ndom s ele ct i on 
to c le ar i ng m e mb e rs w i th op e n s hort pos i t i on s I n th e s a me s e r i es. A c l e a ring m e mber to which an e x e rc i s e 
not i c e is as s i gn e d s h all b e not i fi e d th e reof as s oon as practic a b le aft e r s uch notic e i s a ssi gn e d by th e 
C le arin g Hous e , but not la ter than 45 minut e s before the ope n i n g of Regular Tr a ding Hour s I n the underly i ng 
futures contr a ct on th e fo l lowing Bus i ness D a y. 

Th e c lea r i ng m embe r assi gn e d an e x e rc ise notic e s h a ll b e assi gn e d a si iort po si t i on i n th e und e r l y i ng 
f u t u res contr a c t if a c all is e xerc i sed or a l ong pos i t i on i f a put I s e x e rc i s e d. — The c l earing memb e r 
r e present i ng th e option buy e r s h all b e a ssi gn e d a l ong position i n th e und e r l y i ng futur es contract I f a c all is 
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A ll s uch futur es po si tion s s h a l l b e assi gn e d at a pric e e qu al to th e e x e rc ise pr i ce of th e opt i on a nd s h all be 
m a rk e d to m a rk e t i n ac cordance with Rule 814 on the Tradi ng Day of a cc e pt a nc e by th e Clearing House-ef 
th e e xerc i s e not i c e . 

44 2A03. [RESERVED] 

I NTERPRETAT I ONS & SPEC I AL NOT I CES 
RELAT I NG TO CHAPTER 44 2A 



LIM I TAT I ON OF L I ABILITY AND D I SCLAIMER 

MDA inform a t i on Systems, Inc. ("MBA", form e r l y "E a rthSat") gr a nts the Exch a ng e th e r i ghts to us e v a r i ou s 
d a t a ("Data ') i n connect i on with th e tr a d i ng of futur e s contr a cts a nd opt i ons on futur e s contr a cts b a s e d upon 
s uch Dat a . MDA m a k es no warr a nty, expr ess or i mp lie d, as to th e re s u l t s to b e obt ai ned by a ny p e r s on or 
a ny e nt i ty from th e us e of th e Data i n conn e ct i on with th e trad i ng of futur e s contracts, opt i ons on futur e s 
contr a cts or any oth e r us e . IVIDA mak e s no e xpr e ss or i mpi ie d w a rr a nti es , a nd e xpr es s l y d i sc lai ms all 
w a rr a nt ie s of m e rch a nt a b ili ty or fitn e ss for a p a rt i cu la r purpo se or u s e w i th r es p e ct to th e D a t a . W i thout 
li m i t i ng a ny of the for e go i ng, i n no e v e nt s h all MDA hav e any li ab ili ty for any sp e c i a l , pun i t i v e , i nd i r e ct or 
con s equent i a l dam a g e s ( i nc l ud i ng l ost profits)^ e v e n i f not i fi e d of th e poss i b ili ty of such damag e s. 
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